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Abstract

The Financia Product Markup Language (FpML) is a business information exchange standard for
electronic dealing and processing of Financial Derivative instruments. FpML is based on the
Extensible Markup Language (XML) and initially focuses on Interest Rate Derivatives, FX Spot
and FX Derivative Products. FpML has been designed to be modular, easy to use and in particular,
intelligible to practitionersin the financial industry. Thisworking draft is presented in three parts:
(1) Overview, (2) DTDs and associated information components, and (3) Corresponding reference
FpML for arepresentative set of Financial instrumentsin Interest Rate and FX markets. The
overview includes business and design goals, the scope and architechtural framework of FpML.
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or to citeit as other than "work in progress’.
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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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<i sss: adj ust nent Busi nessCent er s>
<d: Busi nessCent ers name="pri mar yBusi 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 sss: adj ust nent Busi nessCent er s>

<i sss: ef fectiveDat e>
<d: Adj ust abl eDat e>
<d: dat €>1998- 05- 26</ d: dat e>
<d: busi nessDayConvent i on>Modi 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>
</isss: ef fectiveDat e>

<i sss: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>
</ d: Adj ust abl eDat e>
</isss:termnationDat e>

<i sss: not i onal Schedul e>
<m Not i onal Schedul e>
<minitial Notional >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m anount >
</ m Money>
</minitial Notional >

<m not i onal St eps>
<m Expl i ci t Not i onal St eps>

<m Dat eBasedNot i onal St ep>
<m dat €>1999- 06- 26</ m dat e>
<m per cent age>0. 10</ m per cent age>
<m st epTer npper i od</ m st epTer n»

</ m Dat eBasedNot i onal St ep>

<m Dat eBasedNot i onal St ep>
<m dat €>1999- 08- 26</ m dat e>
<m not i onal Anount >

<m Money>
<m ccy>USD</ m ccy>
<m arount >1000000</ m anount >
</ m Money>

</ m noti onal Anount >
<m st epTer ner enai ni ng</ m st epTer n»

</ m Dat eBasedNot i onal St ep>

</ m Expli ci t Noti onal St eps>
</ mnoti onal St eps>
</ m Not i onal Schedul e>
</isss: noti onal Schedul e>

<i sss:roundi ngDi recti on>of f</i sss: roundi ngD recti on>

<i sss: roundi ngPr eci si on>2</i sss: roundi ngPr eci si on>

<l-- initial StubPaynent and Initial Principal Paynent are optional -->
<i sss:initial StubPayment >
<p: I nt er est Paynent xm ns: p="ur n: f pnt - Paynent " >

<p: paynent Dat >
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<d: Adj ust abl eDat e>
<d: dat e>1999- 08- 16</ d: dat e>
<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 e>
</ p: paynent Dat e>

<p: cal cul ati onPeri od>
<d: Adj ust abl ePeri od nane="st ubCal cPeri od">
<d: start>1999- 05- 07</d: start>
<d: end>1999- 06- 07</ d: end>
<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 ePeri od>
</ p: cal cul ati onPeri od>

<p: r eset Dat es>
<l-- note, that in this case we are pointing to one period... -->
<I-- how does one express if the naturities required are a one and a two
nont hs,
e.g. to cover if a stub is just short of 3 nonths ? -->
<d: Adj ust abl eDat eSchedul e>
<d: peri odRef er ence>st ubCal cPeri od</ d: peri odRef er ence>
<d:rel ativeTo>periodStart</d:rel ati veTo>
<l-- the follow ng of fsetDays is optional -->
<d: of f set Days>- 2</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</ p: r eset Dat es>

<p:rate>
<r: Fl oati ngRat e>
<r:initial Rat e>5.699220</r:initial Rate>
<r:isda-rate-opti on>USD LI BOR BBA</r: i sda-rate-option>
<r:nmaturityPeri od>nont h</r: maturityPeriod>
<r:maturityMil tiple>2</r:maturityMiltiple>
<r: spread>0</r: spr ead>
<r:| everageFact or >1. 0</r: | ever ageFact or >
</r:Fl oati ngRat e>
</p:rate>
</ p: I nt er est Paynent >
</isss:initial StubPayment >

<isss:initialPrincipal Payrment >
<p: Payrment xm ns: p="urn: f pm - Paynent ">
<p: paynent Dat e>
<d: Adj ust abl eDat e>
<d: dat €>1999- 08- 16</ d: dat e>
<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 e>
</ p: payrent Dat e>

<p: paynent Anmount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m arount >
</ m Money>
</ p: payment Anmount >
</ p: Paynent >
</isss:initial Principal Payment >

<i sss: accr ual Basi s>30/ 360</i sss: accr ual Basi s>
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<i sss: cal cul ati onPeri ods>

<d: Adj ust abl ePeri odSchedul e nane="cal cul ati onPeri odSchedul e" >

<d: peri odSchedul e>
<d: Basi cPeri odSchedul e>
<d: start>1999- 05- 26</d: start >
<d: end>2008- 05- 26</ d: end>
<d: f requency>sem - annual </ d: f r equency>
<l-- roll Convention is optional -->
<d: rol | Conventi on>regul ar </ d: rol | Conventi on>
</ d: Basi cPeri odSchedul e>
</ d: peri odSchedul e>

<d: busi nessDayConvent i on>Modi f i edFol | owi ng</ d: busi nessDayConvent i on>

<d: adj ust nent sRef er ence>pr i nmar yBusi nessDays</ d: adj ust ment sRef er ence>

</ d: Adj ust abl ePer i odSchedul e>
</i sss: cal cul ationPeri ods>

<i sss: payment Dat es>
<d: Adj ust abl eDat eSchedul e>

<d: peri odsRef er ence>cal cul ati onPeri odSchedul e</ d: peri odsRef er ence>

<d:rel ati veTo>posi ti onEnd</d: rel ati veTo>
<d: of f set Days>0</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</ i sss: payment Dat es>

<i sss:rate>
<r: Fi xedRat e>
<r:fixed>6. 1275</r: fi xed>
<r: spr eadSchedul e>
<r: SpreadSchedul e>
<r:steps>
<r: Spreadst ep>
<r: per cent age>0. 02</ r : per cent age>
<r: dat e>2000- 05- 26</ r : dat e>
</r: SpreadSt ep>

<r: Spr eadSt ep>
<r: per cent age>0. 02</ r: per cent age>
<r: dat e>2002- 05- 26</ r : dat e>

</r: SpreadSt ep>

<r: Spr eadSt ep>
<r: per cent age>0. 03</ r: per cent age>
<r: dat e>2004- 05- 26</ r : dat e>

</r: SpreadSt ep>

<r: Spreadst ep>
<r : per cent age>0. 03</r : per cent age>
<r: dat e>2006- 05- 26</ r : dat e>
</r: SpreadSt ep>
</r:steps>
</ r: Spr eadSchedul e>
</ r: spreadSchedul e>
</r: Fi xedRat e>
</isss:rate>
</i sss: SnapSt r eanr

<i sss: SnapStream xm ns: i sss="urn: f pm - | RD- St r eam SwapSt r eant' >
<i sss: payer Ref er ence>Count er part yA</ i sss: payer Ref er ence>
<i sss: recei ver Ref erence>ABC Trust </i sss: recei ver Ref er ence>

<i sss: adj ust nent Busi nessCent er s>

<d: Busi nessCent ers name="pri mar yBusi nessCent er s" >
<d: busi nessCent er >New Yor k</ d: busi nessCent er >
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<d: busi nessCent er >London</ d: busi nessCent er >
</ d: Busi nessCent er s>
</ i sss: adj ust nent Busi nessCent er s>

<i sss: ef fecti veDat e>
<d: Adj ust abl eDat e>
<d: dat €>1998- 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>
</isss: ef fectiveDat e>

<i sss:termnati onDat e>
<d: Adj ust abl eDat e>
<d: dat e>2008- 05- 26</ 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>
</isss:term nationDat e>

<i sss: noti onal Schedul e>
<m Not i onal Schedul e>
<minitial Noti onal >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m anount >
</ m Money>
</minitial Notional >

<m not i onal St eps>
<m Regul ar Not i onal St eps>
<m per i odSchedul e>
<d: Adj ust abl ePeri odSchedul e>
<d: peri odSchedul e>
<d: Basi cPeri odSchedul e>
<d: start>1999- 05- 26</d: start >
<d: end>2008- 05- 26</ d: end>
<d: f requency>quart er | y</ d: f r equency>
</ d: Basi cPeri odSchedul e>
</ d: peri odSchedul 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 ePer i odSchedul e>
</ m peri odSchedul e>
<m changePer St ep>
<m Not i onal St ep>
<m per cent age>0. 10</ m per cent age>
<m st epTer meperi od</ m st epTer n»
</ m Not i onal St ep>
</ m changePer St ep>
</ m Regul ar Not i onal St eps>
</ m noti onal St eps>
</ m Not i onal Schedul e>
</isss: noti onal Schedul e>

<i sss: roundi nghi rect i on>of f </i sss: roundi ngDi r ecti on>
<i sss: roundi ngPr eci si on>2</i sss: roundi ngPr eci si on>

<l-- initial StubPaynents is optional, as is initialPrincipal Paynent -->
<i sss:initial StubPayment >
<p: I nt er est Paynent xm ns: p="ur n: f pnt - Paynent " >
<p: paynent Dat e>
<d: Adj ust abl eDat e>
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<d: dat €>1999- 08- 16</ d: dat e>
<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 e>
</ p: payrent Dat e>

<p: cal cul ati onPeri od>
<d: Adj ust abl ePeri od name="st ubCal cPeri od">
<d: start>1999- 05- 07</d: start>
<d: end>1999- 06- 07</ d: end>
<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 ePeri od>
</ p: cal cul ati onPeri od>

<p: reset Dat es>
<d: Adj ust abl eDat eSchedul e>
<d: peri odRef er ence>st ubCal cPeri od</ d: per i odRef er ence>
<d:rel ativeTo>positionStart</d:rel ati veTo>
<d: of f set Days>- 2</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</ p: r eset Dat es>

<p:rate>
<r: Fl oati ngRat e>
<r:initial Rate>5.699220</r:initial Rate>
<r:isda-rate-opti on>USD LI BOR BBA</r: i sda-rate-option>
<r:nmaturityPeri od>nont h</r: maturityPeriod>
<r:maturityMil tiple>2</r:maturityMiltiple>
<r: spread>0</r: spr ead>
<r:| everageFact or >1. 0</r: | ever ageFact or >
</r:Fl oati ngRat e>
</p:rate>
</ p: I nt er est Paynent >
</isss:initial StubPaynent >

<i sss: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>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 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 >
</isss:initialPrincipal Paynent >

<i sss: accr ual Basi s>30/ 360</i sss: accr ual Basi s>

<i sss: cal cul ati onPeri ods>
<d: Adj ust abl ePeri odSchedul e nane="cal cul ati onPeri odSchedul e" >
<d: peri odSchedul e>
<d: Basi cPeri odSchedul e>
<d: start>1999- 05- 26</d: start>
<d: end>2008- 05- 26</ d: end>
<d: f requency>sem - annual </ d: f r equency>
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<l-- roll Convention is optional -->
<d:rol | Conventi on>regul ar</d: rol | Conventi on>

</ d: Basi cPeri odSchedul e>

</ d: peri odSchedul e>
<d: busi nessDayConvent i on>Modi fi edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust nent sRef er ence>pri nmar yBusi nessDays</ d: adj ust ment sRef er ence>
</ d: Adj ust abl ePeri odSchedul e>
</isss: cal cul ati onPeri ods>

<i sss: payment Dat es>
<d: Adj ust abl eDat eSchedul e>
<d: peri odSchedul eRef er ence>cal cul at i onPeri odSchedul e</ d: peri odSchedul eRef er ence>
<d: rel ati veTo>posi ti onEnd</d: rel ati veTo>
<d: of f set Days>0</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</ i sss: paynent Dat es>

<isss:rate>
<r: Fl oati ngRat e>
<r:initial Rate>5.699220</r:initial Rate>
<r:isda-rate-opti on>USD- LI BOR BBA</r: i sda-rate-option>
<r:nmaturityPeri od>nont h</r: maturityPeriod>
<r:maturityMil tiple>3</r:maturityMiltiple>
<r: spread>0</r: spr ead>
<r:| everageFact or >1. 0</r: | ever ageFact or >
</r:Fl oati ngRat e>
</isss:rate>

<i sss: reset Dat es>
<d: Adj ust abl eDat eSchedul e>
<d: peri odsRef er ence>cal cul ati onPeri odSchedul e</ d: per i odsRef er ence>
<d:rel ativeTo>positionStart</d:rel ati veTo>
<d: of f set Days>- 2</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</i sss: reset Dat es>
</i sss: SnapSt r eanr
</ips:streans>
</i ps: SnapSt r eans>
</ fpm : product >
<f pnt : partyl nf or nat i on>
<pty: Partylnformati on xmns: pty="urn: fpm -party" xmns:a="urn: fpm-contact">
<pty: nast er Agr eenent s>
<pty: Mast er Agr eenent >
<pty: agreenent | nPl ace>YES</ pty: agr eenent | nPl ace>
<pt y: dat edDat €>1985- 12- 10</ pt y: dat edDat e>
<pty: nast er Agr eenent Nunber >12390123</ pt y: mast er Agr eenent Nunber >
<pty: partyRef erencel>ABC Trust </ pty: part yRef er encel>
<pty: partyRef erence2>XYZ QG oup</ pty: part yRef er ence2>
</ pty: Mast er Agr eenent >
</ pty: nast er Agr eenent s>
<pty:tradeParties>
<pty: Party nanme="ABC Trust">
<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>
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</ a: street 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>10001</ a: post al Code>
<a: r egi 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 Snmi t h</ a: cont act Nane>
<a: cont act Or gani zat i onName>ABC Trust | nc. </ a: cont act Or gani zat i onNarre>
<a: emai | Addr ess>j oe. sm t h@bctrust. conx/ a: enmai | 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:streetLine>100 Austin Street</a:streetLine>
</a: Street Addr ess>
</ a: street Addr ess>
<a: ci ty>New York</a: city>
<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 nat i on>
</ pty: cor por at el nf or mat i on>

<pty:creditlnfornati on>
<pty: OreditRating>
<pty:rating>AAA</pty:rating>
<pty:ratingType>S&anp; P</ pty: rati ngType>
</pty: CreditRating>
<pty: OreditRating>
<pty:rating>AA</ pty:rating>
<pty:ratingType>Mody’ s</ pty:ratingType>
</pty: reditRating>
</pty:creditlnformati on>

<pty: confirm nfornati on>
<pty: Confirm nformnation>
<pty: pri maryConfir 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>
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<a: street Addr ess>
<a: Street Addr ess>
<a:street Li ne>200 Austin Street</a:streetLine>
</ 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: count ry>US</ a: count r y>
<a: post al Code>10260</ a: post al Code>
<a: r egi 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 maryConfirmnmCont act >
<pt y: secondar yConf i r nCont 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 O gani zat i onName>
<a: emai | 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:streetLi ne>
</ 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 rCont act s>
</ pty: Confirm nfornati on>

</ pty:confirm nformation>

<pty:settlenent|nfornation>

8/6/99

<pty: Settlenent|nstructions>
<pty: settl enent Cont act >
<a: Cont act >

<a: cont act Name>Mary Jane</ a: cont act Nanme>
<a: cont act Or gani zat i onName>ABC Tr ust - London</ a: cont act Or gani zat i onName>
<a: emai | Address>nary. j ane@bctrust. conx/ a: enai | 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:streetLine>180 Bank Street</a:streetLine>
</ a: Street Addr ess>
</ a: street Addr ess>
<a: ci ty>London</ a: ci ty>
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<a: count r y>UWK</ a: count ry>
<a: post al Code>EACYQIP</ 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: settl enment Qurrency>USD</ pty: settl| ement Qurrency>
<pty: payFr oniName>ABC Bank, New Yor k</ pty: payFr omNane>
<pty: correspondent | nf or nat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank</ pty: fi Nane>
<pty:fi Address>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a: streetLi ne>500 Wl | Street</a:streetLine>
</a: Street Addr ess>
</ a: street 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>
</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 Rout i ngl nf or mat i on>
<pty:fi Name>ABC d obal </ pty: fi Name>
<pty: fi Account Nunber >293773884</ pt y: fi Account Nunber >
</ pty: Fl Routi ngl nf or nat i on>
<pty:internedi aryl nf or mati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Broker s</ pty: fi Nane>
<pty: fi Account Nunber >13947470</ pty: fi Account Nurber >
</ pty: Fl Routi ngl nf or nati on>
</ pty:intermedi aryl nf ornati on>
</ pty:internedi aryl nf or nati on>
<pty: benefi ci aryl nf or nati on>
<pty: Fl Routi ngl nf or nat i on>
<pty:fi Name>ABC Trust Conpany-London </pty:fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: f i 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 nat 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--

8/6/99
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A so expected is the full settlenent for the counterparty to the trade
<pty: part yRef erenceName>XYZ QG oup</ pty: part yRef er enceNane>
<pty: part yType>CONTERPARTY</ pty: part yType>

-->
</pty:tradeParties>

</ pty: Partyl nfornmati on>

</fpm : partyl nformati on>

</fpm : Tr ade>
</ fpm : FpM_>

1.1.3 Swaption

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

<l-- Qopyright (c) 1999 by J.P. Morgan 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."
xmins: t="urn: f pm -t ype"
xm ns: d="urn: f pn - dat e"
xm ns: n¥"ur n: f pm - noney"
xmns:r="urn:fpm-rate">

<f pm : Tr ade>
<f pn : tradel Ds>
<tid: Tradel Ds xm ns:tid="urn: fpm-Tradel D'>
<tid: Tradel 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: 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 >
<l-- Transacti onProcessing now only appears in the DID, it is just a place hol der -->

<i pso: Snapti on xm ns:i pso="urn: f npl -1 RD- Pr oduct - Swapt i on" >
<i pso: opti on>
<i sos: Opti onStream xm ns: i sos="urn: f pn -1 RD- St ream ot i onSt r eant' >
<i sos: opti onType>cal | </i sos: opti onType>
<i sos: opti onPart yRef er ence>ABC Tr ust </ i sos: opt i onPart yRef er ence>
<i sos: adj ust ment Busi nessCent er s>
<d: Busi nessCent er s name="opt i onBusi 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 sos: adj ust nent Busi nessCent er s>
<l-- the following will be different depending on the kind of option;
Milti Euros are the nost conplicated and all ow a schedul e.
Eur opeans have one date and Anmericans have one period. -->
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<l--first possibility is an explicit list of all the info -->
<i sos: opt i onDat eSchedul e>
<d: Expl i ci t Qpt i onAdj ust abl eDat eSchedul e name="exer ci seDat es" >
<d: exer ci seAdj ust nent s>
<d: ConmonAd] ust nent s>
<d: busi nessDayConvent i on>Modi f i edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust nent sRef er ence>opt i onBusi nessCent er s</ d: adj ust nent sRef er ence>
</ d: CommonAdj ust nent s>
</ d: exer ci seAdj ust ment s>
<d: noti fi cati onAdj ust ment s>
<d: ConmonAd] ust nent s>
<d: busi nessDayConvent i on>Modi f i edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust nent sRef er ence>opt i onBusi nessCent er s</ d: adj ust nent sRef er ence>
</ d: CommonAdj ust nent s>
</d: notifi cati onAdj ust ment s>
<d: notificati on(I f set >
<d: NotificationCffset name="optionNotificati onCffset">
<d: daysC f set >5</ d: daysf f set >
<d: busi nessDayConvent i on>Modi f i edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust nent sRef er ence>opt i onBusi nessCent er s</ d: adj ust nent sRef er ence>
</d:NotificationCffset>
</d:notification(fset>
<!-- Each ExerciseStep can be Anerican or European; each can reference notif
of f set
or have an explicit notificationbDate -->
<d: Exer ci seSt eps>
<d: Eur opeanExer ci seSt ep>
<d: exer ci seDat €>1999- 07- 13</ d: exer ci seDat e>
<d: noti fi cati onDat €>1999- 07- 08</ d: noti fi cati onDat e>
<d: per cent agef Not i onal >100</ d: per cent ageCt Not i onal >
</ d: Eur opeanExer ci seSt ep>
<d: Eur opeanExer ci seSt ep>
<d: exer ci seDat €>1999- 10- 13</ d: exer ci seDat e>
<d: notifi cati onRef erence>opti onNoti fi cati onCf fset</d: notifi cati onRef erence>
<d: per cent agef Not i onal >100</ d: per cent ageCf Not i onal >
</ d: Eur opeanExer ci seSt ep>
<d: Arer i canExer ci seSt ep>
<d: start>1999- 07-13</d: start>
<d: end>1999- 10- 13</ d: end>
<d:notifi cationRef erence>opti onNoti ficati onCf fset</d:notificationReference>
<d: per cent agef Not i onal >105</ d: per cent ageCt Not i onal >
<d: strikel nterpol ati on>l i near</d: stri kel nt er pol ati on>
<l-- the following is optional depending on strikelnterpolation -->
<d: next Per cent ageCf Not i onal >110</ d: next Per cent ageCf Not i onal >
</ d: Aneri canExer ci seSt ep>
</ d: Exer ci seSt eps>
</ d: Expl i ci t Qpt i onAdj ust abl eDat eSchedul e>
</i sos: opti onDat eSchedul e>
<l--an ALTERNATE way of expressing above is to give exercise dates in a schedul e,
but notification always as an offset. In this case, strike is constant as well-->
<i sos: opt i onDat eSchedul e>
<d: Qpt i onAdj ust abl eDat eSchedul e>
<d: exer ci seDat es>
<d: Adj ust abl eDat eSchedul e name="exer ci seDat es" >
<d: st art Dat €>1999- 07- 13</ d: st ar t Dat e>
<d: endDat €>2009- 07- 13</ d: endDat >
<d: f requency>sem - annual </ d: f r equency>
<l-- roll Convention is optional -->
<d: rol | Gonventi on>regul ar </ d: rol | Conventi on>
<d: busi nessDayConvent i on>Modi f i edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust nent sRef er ence>opt i onBusi nessCent er s</ d: adj ust nent sRef er ence>
</ d: Adj ust abl eDat eSchedul e>
</ d: exer ci seDat es>
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<d: notifi cati onDat es>
<d: Ext endedAd] ust abl eDat eSchedul e>
<d: dat eSchedul eRef er ence>exer ci seDat es</ d: dat eSchedul eRef er ence>
<d: rel ati veTo>ad] ust edExer ci se</d: rel ati veTo>
<d: notificati on(I f set >
<d: NotificationCfset >
<d: daysC f set >5</ d: daysf f set >
<d: busi nessDayConvent i on>Modi f i edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust nent sRef er ence>opt i onBusi nessCent er s</ d: adj ust nent sRef er ence>
</d:NotificationCffset>
</d:notification(fset>
</ d: Ext endedAdj ust abl eDat eSchedul e>
</d: notifi cati onDat es>
<d: per cent agef Not i onal >100</ d: per cent ageCr Not i onal >
</ d: Qpt i onAdj ust abl eDat eSchedul e>
</ i sos: opt i onDat eSchedul e>
<i sos:underlier>
<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 Tr ust </ i sss: payer Ref er ence>
<i sss: recei ver Ref erence>XYZ G oup</i sss: recei ver Ref er ence>

<i sss: adj ust nent Busi nessCent er s>
<d: Busi nessCent ers name="pri mar yBusi 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 sss: adj ust nent Busi nessCent er s>

<i sss: ef fectiveDat e>
<d: Adj ust abl eDat e>
<d: dat €>1999- 05- 26</ d: dat e>
<d: busi nessDayConvent i on>Mbdi 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>
</isss: effectiveDat e>

<i sss: terninati 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>
</ d: Adj ust abl eDat e>
</isss:termnationDat e>

<i sss: not i onal Schedul e>
<m Not i onal Schedul e>
<minitial Notional >
<m Money>
<m cur r ency>USD</ m cur r ency>
<m anount >1000000</ m anount >
</ m Money>
</minitial Notional >

<m not i onal St eps>
<m Expl i ci t Not i onal St eps>

<m Dat eBasedNot i onal St ep>
<m dat €>1999- 06- 26</ m dat e>
<m per cent age>0. 10</ m per cent age>
<m st epTer npper i od</ m st epTer n»

</ m Dat eBasedNot i onal St ep>

<m Dat eBasedNot i onal St ep>
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<m dat €>1999- 08- 26</ m dat e>
<m not i onal Anount >
<m Money>
<m cur r ency>USD</ m cur r ency>
<m arount >1000000</ m anount >
</ m Money>
</ m noti onal Anount >
<m st epTer npr enai ni ng</ m st epTer n»
</ m Dat eBasedNot i onal St ep>
</ m Expli ci t Noti onal St eps>
</ mnoti onal St eps>
</ m Not i onal Schedul e>
</isss: noti onal Schedul e>

<i sss: roundi nghi rect i on>of f </i sss: roundi ngDi r ecti on>
<i sss: roundi ngPr eci si on>2</i sss: roundi ngPr eci si on>

<l-- initial StubPaynent and Initial Principal Paynent are optional -->
<i sss:initial StubPayment >
<p: I nt er est Paynent xm ns: p="ur n: f pnt - Paynent " >

<p: paynent Dat e>
<d: Adj ust abl eDat e>
<d: dat e>1999- 08- 16</ d: dat e>
<d: busi nessDayConvent i on>nodi 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>
</ p: paynent Dat e>

<p: cal cul ati onPeri od>
<d: Adj ust abl ePeri od nane="st ubCal cPeri od">
<d: start>1999- 05- 07</d: start>
<d: end>1999- 06- 07</ d: end>
<d: busi nessDayConvent i on>Modi 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 ePeri od>
</ p: cal cul ati onPeri od>

<p: reset Dat es>
<d: Adj ust abl eDat eSchedul e>
<d: peri odRef er ence>st ubCal cPeri od</ d: per i odRef er ence>
<d:rel ativeTo>periodStart</d:rel ati veTo>
<l-- the following of fsetDays is optional -->
<d: of f set Days>- 2</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</ p: r eset Dat es>

<p: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:maturityPeriod>nonth</r: maturityPeriod>
<r:maturityMultiple>2</r:maturityMltiple>
<r:spread>0</r: spread>
<r: | everageFact or >1. 0</r: | ever ageFact or >
</r:Fl oati ngRat e>
</p:rate>
</ p: I nt er est Paynent >
</isss:initial StubPayrent >

<isss:initialPrincipal Payrment >
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<p: Payrment xm ns: p="urn: f pni - Paynent ">
<p: paynent Dat e>
<d: Adj ust abl eDat e>
<d: dat e>1999- 08- 16</ d: dat e>
<d: busi nessDayConvent i on>nodi fi edFol | owi ng</ d: busi nessDayConvent i on>

<d: adj ust nent sRef er ence>pri nmar yBusi nessCent er s</ d: adj ust nent sRef er ence>
</ d: Adj ust abl eDat e>
</ p: payrent Dat e>

<p: paynent Anmount >
<m Money>
<m cur r ency>USD</ m cur r ency>
<m anount >1000000</ m arount >
</ m Money>
</ p: paynment Anount >
</ p: Paymnent >
</isss:initialPrincipal Paynent >

<i sss: accr ual Basi s>30/ 360</ i sss: accr ual Basi s>

<i sss: cal cul ati onPeri ods>
<d: Adj ust abl ePeri odSchedul e nane="cal cul ati onPeri ods" >
<d: peri odSchedul e>
<d: Basi cPeri odSchedul e>
<d: start>1999- 05- 26</d: start >
<d: end>2008- 05- 26</ d: end>
<d: f requency>sem - annual </ d: f r equency>
<l-- roll Convention is optional -->
<d: rol | Gonventi on>regul ar </ d: rol | Conventi on>
</ d: Basi cPeri odSchedul e>
</ d: peri odSchedul e>
<d: busi nessDayConvent i on>Modi f i edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust nent sRef er ence>pr i nmar yBusi nessDays</ d: adj ust ment sRef er ence>
</ d: Adj ust abl ePeri odSchedul e>
</isss: cal cul ati onPeri ods>

<i sss: paynent Dat es>
<d: Adj ust abl eDat eSchedul e>
<d: peri odSchedul eRef er ence>cal cul at i onPeri ods</ d: peri odSchedul eRef er ence>
<d: rel ati veTo>posi ti onEnd</d: rel ati veTo>
<d: of f set Days>0</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</ i sss: payment Dat es>

<i sss:rate>
<r: Fi xedRat e>
<r:fixed>6. 1275</r: fi xed>
<r: spr eadSchedul e>
<r: SpreadSchedul e>
<r:steps>
<r: Spr eadSt ep>
<r: per cent age>0. 02</ r : per cent age>
<r: dat e>2000- 05- 26</ r : dat e>
</r: SpreadSt ep>

<r: Spr eadSt ep>
<r: per cent age>0. 02</ r : per cent age>
<r: dat e>2002- 05- 26</ r : dat e>

</r: SpreadSt ep>

<r: Spreadst ep>
<r : per cent age>0. 03</r : per cent age>
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<r: dat e>2004- 05- 26</ r : dat e>
</r: SpreadSt ep>

<r: Spreadst ep>
<r : per cent age>0. 03</r : per cent age>
<r: dat e>2006- 05- 26</ r : dat e>
</r: SpreadSt ep>
</r:steps>
</ r: Spr eadSchedul e>
</ r: spreadSchedul e>
</r: Fi xedRat e>
</isss:rate>
</i sss: SnapSt r eanr

<i sss: SnapSt ream xni ns: i sss="urn: f pni - | RD- St r eam SwapSt r eant' >
<i sss: payer Ref erence>XYZ Q oup</i sss: payer Ref er ence>
<i sss:recei ver Ref erence>ABC Trust </i sss: recei ver Ref er ence>

<i sss: adj ust ment Busi nessCent er s>
<d: Busi nessCent ers nanme="pri nar yBusi 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 sss: adj ust nent Busi nessCent er s>

<i sss: ef fecti veDat 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>
</isss: ef fectiveDat e>

<i sss: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>
</ d: Adj ust abl eDat e>
</isss:term nationDat e>

<i sss: noti onal Schedul e>
<m Not i onal Schedul e>
<minitial Noti onal >
<m Money>
<m cur r ency>USD</ m cur r ency>
<m anount >1000000</ m anount >
</ m Money>
</minitial Notional >

<m not i onal St eps>
<m Regul ar Not i onal St eps>
<m per i odSchedul e>
<d: Adj ust abl ePeri odSchedul e>
<d: peri odSchedul e>
<d: Basi cPeri odSchedul e>
<d: start>1999- 05- 26</d: start >
<d: end>2008- 05- 26</ d: end>
<d: f requency>quart er| y</ d: f r equency>
</ d: Basi cPeri odSchedul e>
</ d: peri odSchedul e>

<d: busi nessDayConvent i on>Mdi f i edFol | owi ng</ d: busi nessDayConvent i on>
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<d: adj ust ment sRef er ence>pri mar yBusi nessCent er s</ d: adj ust ment sRef er ence>
</ d: Adj ust abl ePeri odSchedul e>
</ m peri odSchedul e>
<m changePer St ep>
<m Not i onal St ep>
<m per cent age>0. 10</ m per cent age>
<m st epTer mpperi od</ m st epTer n»
</ m Not i onal St ep>
</ m changePer St ep>
</ m Regul ar Not i onal St eps>
</ m noti onal St eps>
</ m Not i onal Schedul e>
</isss: noti onal Schedul e>

<i sss:roundi ngDi recti on>of f</i sss: roundi ngD recti on>
<i sss: roundi ngPr eci si on>2</i sss: roundi ngPr eci si on>

<l-- initial StubPayments is optional, as is initialPrincipal Payment -->
<i sss:initial StubPaynent >
<p: I nterest Paynment xm ns: p="urn: f pm - Paynent ">
<p: paynent Dat e>
<d: Adj ust abl eDat e>
<d: dat e>1999- 08- 16</ d: dat e>
<d: busi nessDayConvent i on>nodi 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>
</ p: paynent Dat e>

<p: cal cul ati onPeri od>
<d: Adj ust abl ePeri od nane="st ubCal cPeri od">
<d: start>1999- 05- 07</d: start>
<d: end>1999- 06- 07</ d: end>
<d: busi nessDayConvent i on>Modi 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 ePeri od>
</ p: cal cul ati onPeri od>

<p: reset Dat es>
<d: Adj ust abl eDat eSchedul e>
<d: per i odsRef er ence>st ubCal cPeri od</ d: peri odsRef er ence>
<d:rel ativeTo>positionStart</d:rel ati veTo>
<d: of f set Days>- 2</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</ p: r eset Dat es>

<p:rate>
<r: Fl oati ngRat e>
<r:initial Rate>5.699220</r:initial Rate>
<r:isda-rate-opti on>USD LI BOR BBA</r:i sda-rate-option>
<r:nmaturityPeri od>nont h</r: maturityPeriod>
<r:maturityMil tiple>2</r:maturityMiltiple>
<r: spread>0</r: spr ead>
<r:| everageFact or >1. 0</r: | ever ageFact or >
</r:Fl oati ngRat e>
</p:rate>
</ p: I nt er est Paynent >
</isss:initial StubPaynent >

<i sss:initialPrincipal Paynent >
<p: Payrment xm ns: p="urn: f pni - Paynent ">
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<p: paynent Dat e>
<d: Adj ust abl eDat e>
<d: dat e>1999- 06- 06</ d: dat e>
<d: busi nessDayConvent i on>nodi 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>
</ p: paynent Dat e>
<p: paynent Anmount >
<m Money>
<m cur r ency>USD</ m cur r ency>
<m anount >1000000</ m arount >
</ m Money>
</ p: paynent Anount >
</ p: Paymnent >
</isss:initialPrincipal Paynent >

<i sss: accr ual Basi s>30/ 360</ i sss: accr ual Basi s>

<i sss: cal cul ati onPeri ods>
<d: Adj ust abl ePeri odSchedul e nane="cal cul ati onPeri ods" >
<d: peri odSchedul e>
<d: Basi cPeri odSchedul e>

<d: start>1999- 05- 26</ d: start>
<d: end>2008- 05- 26</ d: end>
<d: f requency>sem - annual </ d: f r equency>
<l-- roll Convention is optional -->
<d:rol | Conventi on>regul ar</d: rol | Conventi on>
</ d: Basi cPeri odSchedul e>
</ d: peri odSchedul e>
<d: busi nessDayConvent i on>Mdi f i edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust nent sRef er ence>pri nmar yBusi nessDays</ d: adj ust ment sRef er ence>
</ d: Adj ust abl ePer i odSchedul e>
</isss: cal cul ati onPeri ods>

<i sss: payment Dat es>
<d: Adj ust abl eDat eSchedul e>
<d: peri odSchedul eRef er ence>cal cul at i onPeri ods</ d: peri odSchedul eRef er ence>
<d:rel ativeTo>positionEnd</d: rel ati veTo>
<d: of f set Days>0</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</ i sss: paynent Dat es>

<isss:rate>
<r: Fl oati ngRat e>
<r:initial Rate>5.699220</r:initial Rate>
<r:isda-rate-opti on>USD LI BOR BBA</r: i sda-rate-option>
<r:nmaturityPeri od>nont h</r: maturityPeriod>
<r:maturityMil tiple>3</r:maturityMiltiple>
<r: spread>0</r: spr ead>
<r:| everageFact or >1. 0</r: | ever ageFact or >
</r:Fl oati ngRat e>
</isss:rate>

<i sss: reset Dat es>
<d: Adj ust abl eDat eSchedul e>
<d: peri odSchedul eRef er ence>cal cul at i onPeri ods</ d: peri odSchedul eRef er ence>
<d:rel ativeTo>positionStart</d:rel ati veTo>
<d: of f set Days>- 2</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</isss: reset Dat es>
</i sss: SnapSt r eanr
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</ i ps: streans>
</i ps: SnapSt r eans>
</isos:underlier>
</isos: QptionStrean>
</ i pso: opti on>
</i pso: Swapt i on>
</ fpm : product >
<f pnt : partyl nf or nat i on>
<pty: Partylnformati on xmns: pty="urn: fpm -party" xmns:a="urn: fpm-contact">
<pty: nast er Agr eenent s>
<pty: Mast er Agr eenent >
<pty: agreemnent | nPl ace>YES</ pty: agr eenent | nPl ace>
<pt y: dat edDat €>1985- 12- 10</ pt y: dat edDat e>
<pt y: nast er Agr eenent Nunber >12390123</ pt y: nast er Agr eenent Nunber >
<pty: partyRef erencel>ABC Trust </ pty: partyRef er encel>
<pty: part yRef 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">
<pty: partyType>PR NO PAL</ pty: partyType>
<pty: cor por at el nf or nat i on>
<pt y: Cor por at el nf or mat i on>
<pty: shor t Nane>ABC Tr ust </ pt y: shor t Nane>
<pty: | ongNane>ABC Trust Conpany of New Yor k</ pty: | ongNanme>
<pty: cor por at eAddr 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: count ry>US</ a: count r y>
<a: post al Code>10001</ a: post al Code>
<a: r egi on>NA</ a: r egi on>
</ a: Addr ess>
</ pty: cor por at eAddr ess>
<pty: par ent >
<pty: Cor por at el nf or nat i on>
<pt y: short Name>XYZ Bank</ pty: short Narre>
</ pty: Cor por at el nf or mat i on>
</ pty: parent>
<pty: pri maryCont act >
<a: Cont act >
<a: cont act Name>Joe Snmi t h</ a: cont act Nanme>
<a: cont act Or gani zat i onName>ABC Trust | nc. </ a: cont act Or gani zat i onNamre>
<a: emai | Addr ess>j oe. sm t h@bctrust. conx/ a: enmai | 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:streetLine>100 Austin Street</a:streetLine>
</a: Street Addr ess>
</ a: street Addr ess>
<a: ci ty>New York</a: city>
<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>
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</ a: Addr ess>
</ a: cont act Addr ess>
<a: busi ness@ oup>CQust oner Rel ati ons</ a: busi ness@ 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 mat i on>

<pty:creditlnfornati on>
<pty: OreditRating>
<pty:rating>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>

<pty: confirm nformation>
<pty: Confirm nformati on>
<pty: pri maryConfi r nCont act >
<a: Cont act >
<a: cont act Nanme>John Doe</ a: cont act Narme>
<a: cont act Or gani zat i onNane>ABC Trust Conpany</ a: cont act Or gani zat i onNarre>
<a: ermai | Addr ess>j ohn. doe@bct r ust . conx/ 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: streetLi 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 r y>
<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 maryConfirnmCont act >
<pty: secondar yConf i r nCont act s>
<a: Cont act >
<a: cont act Name>Jane Doe</ a: cont act Narre>
<a: cont act Or gani zat i onNane>ABC Trust Conpany</ a: cont act Or gani zat i onNarme>
<a: emai | 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: Street Addr ess>
</ a: street Addr ess>
<a: ci ty>New York</a: city>
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<a: st at e>NY</ a: st at e>
<a: count ry>US</ a: count r y>
<a: post al Code>10260</ a: post al Code>
<a: r egi 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 rCont act s>
</ pty: Confirm nfornati on>
</ pty:confirm nformation>

<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>
<a: ermai | Addr ess>nary. j ane@bct rust . conx/ a: enai | 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: streetLi ne>180 Bank Street</a:streetLine>
</ a: Street Addr ess>
</ a: street Addr ess>
<a: ci ty>London</ a: ci ty>
<a: count r y>UWK</ 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 IXW/ 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: settl enment Qurrency>USD</ pty: settl| ement Qurrency>
<pty: payFr onName>ABC Bank, New Yor k</ pty: payFr omNane>
<pty: correspondent | nf or nat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank</ pty: fi Nane>
<pty:fi Address>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a:streetLine>500 Vél | Street</a:streetlLine>
</a: Street Addr ess>
</ a: street 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>
</pty:fi Address>
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<pty: fi Account Nunber >123456</ pty: fi Account Nunber >
<pty: fi Routi ngl D>ABC33454US33XXX</ pty: f i Rout i ngl D>
<pty: fi Routingl DType>Swi ft Bl C</ pty: fi Rout i ngl DType>
</ pty: Fl Routi ngl nf or mat i on>
</ pty: correspondent | nf or mat i on>
<pty:intermedi aryl nformation>
<pty: Fl Routi ngl nf or nat i on>
<pty: fi Name>ABC Q obal </ pty: fi Name>
<pty: fi Account Nunber >293773884</ pt y: fi Account Nunber >
</ pty: Fl Routi ngl nf or nat i on>
<pty:internedi aryl nf or mati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Broker s</ pty: fi Nane>
<pty: fi Account Nunber >13947470</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or mat i on>
</ pty:internediaryl nf or nati on>
</pty:intermedi aryl nf or nati on>
<pty: benefi ci aryl nf or mat i on>
<pty: Fl Routi ngl nf or mat i on>
<pty: fi Nane>ABC Trust Conpany- London </ pty:fi Name>
<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 erenceText >
</ pty: Fl Rout i ngl nf or mat i on>
</ pty: benefi ci aryl nf or mat i on>
</ pty: Paynent | nstructi ons>
</ pty: payment | nst ructi ons>
</pty: Settlenentl nstructi ons>
</pty:settlemnentl|nfornation>
</pty:Party>
<I--
A so expected is the full settlenent for the counterparty to the trade
<pty: part yRef erenceName>XYZ QG oup</ pty: part yRef er enceNane>
<pty: part yType>CONTERPARTY</ pt y: par t yType>

-->
</pty:tradeParties>

</ pty: Partyl nfornmati on>

</fpm : partyl nformation>

</fpm: Trade>
</ fpm : FpM_>

1.1.4 Cancellable

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

<l-- Qopyright (c) 1999 by J.P. Morgan 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."
xmins: t="urn: f pm -t ype"
xm ns: d="urn: f pn - dat e"
xm ns: n¥"ur n: f pm - noney"
xmns:r="urn:fpm-rate">

<f pm : Tr ade>
<f pn : tradel Ds>
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<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>
<tid:transacti onRef erenceNunber >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>
<tid:transacti onRef erenceNunber >1230</ti d: t ransact i onRef er enceNunber >
</tid: Tradel D>
</tid: Tradel Ds>

</fpm :tradel Ds>
<f pm : pr oduct >
<l-- Transacti onProcessi ng now only appears in the DID, it is just a place hol der -->

<i pc: Cancel | abl e xm ns: i pc="urn: f npl - | RD- Pr oduct - Cancel | abl " >
<i pc: opti on>
<i sos: Opti onStream xm ns: i sos="urn: f pn -1 RD- St ream ot i onSt r eant' >
<i sos: opti onType>cal | </i sos: opti onType>
<i sos: adj ust nent Busi nessCent er s>
<d: Busi nessCent ers name="opt i onBusi 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 sos: adj ust nent Busi nessCent er s>
<l-- the following will be different depending on the kind of option -->
<I--first possibility is an explicit list of all the info -->
<i sos: opt i onDat eSchedul e>
<d: Expl i ci t Opt i onAdj ust abl eDat eSchedul e nane="exer ci seDat es" >
<d: exer ci seAdj ust nent s>
<d: ConmonAd] ust nent s>
<d: busi nessDayConvent i on>Mdi fi edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust ment sRef er ence>opt i onBusi nessCent er s</ d: adj ust nent sRef er ence>
</ d: CommonAdj ust nent s>
</ d: exer ci seAdj ust ment s>
<d: noti fi cati onAdj ust nent s>
<d: ConmonAd] ust nent s>
<d: busi nessDayConvent i on>Modi f i edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust nent sRef er ence>opt i onBusi nessCent er s</ d: adj ust nent sRef er ence>
</ d: CommonAdj ust nent s>
</ d: notificationAdj ust ment s>
<d: notificationCffset>
<d: NotificationCffset name="opti onNotificati onCffset">
<d: daysCf f set >9</ d: daysCf f set >
<d: busi nessDayConvent i on>Modi fi edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust ment sRef er ence>opt i onBusi nessCent er s</ d: adj ust nent sRef er ence>
</d:NotificationCfset>
</d:notification(fset>
<l-- Each ExerciseStep will have either an exercise date or a start and end
date-->
<d: Exer ci seSt eps>
<d: Exer ci seSt ep>
<d: exer ci seDat €>2003- 07- 13</ d: exer ci seDat e>
<d: notificationRef erence>opti onNoti ficati onCf fset</d:notificationReference>
<d: exer ci sePar t yRef er ence>ABC Tr ust </ d: exer ci sePar t yRef er ence>
</ d: Exer ci seSt ep>
<d: Exer ci seSt ep>
<d: exer ci seDat €>2003- 10- 13</ d: exer ci seDat e>
<d: notifi cati onRef erence>opti onNoti fi cati onCf fset</d: notificati onRef erence>
<d: exer ci sePart yRef erence>ABC Tr ust </ d: exer ci sePart yRef er ence>
</ d: Exer ci seSt ep>
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<d: Exer ci seSt ep>
<d: st art Dat e>2003- 10- 13</ d: st ar t Dat e>
<d: endDat €>2006- 10- 13</ d: endDat >
<d: notificationRef erence>opti onNoti ficati onCf fset</d: notificationReference>
<d: exer ci sePar t yRef er ence>ABC Tr ust </ d: exer ci sePar t yRef er ence>
</ d: Exer ci seSt ep>
<d: Exer ci seSt ep>
<d: st art Dat e>2003- 10- 13</ d: st ar t Dat e>
<d: endDat e>2006- 10- 13</ d: endDat >
<d: notifi cationRef erence>opti onNoti ficati onCf fset</d: notificationReference>
<d: exer ci sePar t yRef er ence>XYZ @ oup</ d: exer ci sePar t yRef er ence>
</ d: Exer ci seSt ep>
</ d: Exer ci seSt eps>
</ d: Expli ci t Qpt i onAdj ust abl eDat eSchedul e>
</i sos: opti onDat eSchedul e>
<l--an ALTERNATE way of expressing above is to give exercise dates in a schedul e,
but notification always as an offset. -->
<i sos: opt i onDat eSchedul e>
<d: Qpt i onAdj ust abl eDat eSchedul e>
<d: exer ci seDat es>
<d: Adj ust abl eDat eSchedul e name="exer ci seDat es" >
<d: st art Dat €>1999- 07- 13</ d: st ar t Dat e>
<d: endDat €>2009- 07- 13</ d: endDat >
<d: f requency>sem - annual </ d: f r equency>
<l-- roll Convention is optional -->
<d:rol | Conventi on>regul ar </ d: rol | Conventi on>
<d: busi nessDayConvent i on>Modi f i edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust nent sRef er ence>opt i onBusi nessCent er s</ d: adj ust nent sRef er ence>
</ d: Adj ust abl eDat eSchedul e>
</ d: exer ci seDat es>
<d: noti fi cati onDat es>
<d: Ext endedAd;j ust abl eDat eSchedul e>
<d: dat eSchedul eRef er ence>exer ci seDat es</ d: dat eSchedul eRef er ence>
<d: rel ati veTo>adj ust edExer ci se</d: rel ati veTo>
<d: notificationCffset>
<d: Noti fi cati on(f f set >
<d: daysCf f set >9</ d: daysCf f set >
<d: busi nessDayConvent i on>Mdi fi edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust ment sRef er ence>opt i onBusi nessCent er s</ d: adj ust nent sRef er ence>
</d:NotificationCffset>
</d:notification(fset>
</ d: Ext endedAdj ust abl eDat eSchedul e>
</d: notifi cati onDat es>
<d: exer ci sePart yRef erence>ABC Tr ust </ d: exer ci sePart yRef er ence>
</ d: Qpt i onAdj ust abl eDat eSchedul e>
</i sos: opti onDat eSchedul e>
<i sos:underlier>
<i ps: SnapStreans xnm ns: i ps="urn: f pm - | RD- Pr oduct - Snap" >
<i ps: streans>
<i sss: SnapSt ream xni ns: i sss="urn: f pni - | RD- St r eam SwapSt r eant' >
<i sss: payer Ref erence>ABC Tr ust </ i sss: payer Ref er ence>
<i sss:recei ver Ref erence>XYZ G oup</i sss: recei ver Ref er ence>

<i sss: adj ust ment Busi nessCent er s>
<d: Busi nessCent ers nanme="pri nar yBusi 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 sss: adj ust nent Busi nessCent er s>

<i sss: ef fecti veDat e>

<d: Adj ust abl eDat e>
<d: dat €>1999- 07- 13</ d: dat e>
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<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>
</isss: effectiveDat e>

<i sss: terninati onDat e>
<d: Adj ust abl eDat e>
<d: dat e>2006- 07- 13</ 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>
</isss:termnationDat e>

<i sss: not i onal Schedul e>
<m Not i onal Schedul e>
<minitial Notional >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m anount >
</ m Money>
</minitial Notional >

<m not i onal St eps>
<m Expl i ci t Not i onal St eps>

<m Dat eBasedNot i onal St ep>
<m dat €>1999- 06- 26</ m dat e>
<m per cent age>0. 10</ m per cent age>
<m st epTer npper i od</ m st epTer n»

</ m Dat eBasedNot i onal St ep>

<m Dat eBasedNot i onal St ep>
<m dat €>1999- 08- 26</ m dat e>
<m not i onal Anount >

<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m anount >
</ m Money>

</ m not i onal Anount >
<m st epTer npr enai ni ng</ m st epTer m»

</ m Dat eBasedNot i onal St ep>

</ m Expli ci t Noti onal St eps>
</ mnoti onal St eps>
</ m Not i onal Schedul e>
</isss: noti onal Schedul e>

<i sss:roundi ngDi recti on>of f</i sss: roundi ngD recti on>
<i sss: roundi ngPr eci si on>2</i sss: roundi ngPr eci si on>

<l-- initial StubPaynent and Initial Principal Paynent are optional -->
<i sss:initial StubPayment >
<p: I nt er est Paynent xm ns: p="urn: f pnt - Paynent " >

<p: paynent Dat e>
<d: Adj ust abl eDat e>
<d: dat e>1999- 08- 16</ d: dat e>
<d: busi nessDayConvent i on>nodi 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>
</ p: paynent Dat e>
<p: cal cul ati onPeri od>
<d: Adj ust abl ePeri od nane="st ubCal cPeri od">
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<d: start>1999- 05- 07</d: start>
<d: end>1999- 06- 07</ d: end>
<d: busi nessDayConvent i on>Modi fi edFol | owi ng</ d: busi nessDayConvent i on>

<d: adj ust nent sRef er ence>pr i nmar yBusi nessCent er s</ d: adj ust nent sRef er ence>
</ d: Adj ust abl ePeri od>
</ p: cal cul ati onPeri od>

<p: reset Dat es>
<I-- note, that in this case we are pointing to one period... -->
<l-- how does one express if the maturities required are a one and a
two mont hs,
e.g. tocover if astubis just short of 3 months ? -->
<d: Adj ust abl eDat eSchedul e>
<d: peri odRef er ence>st ubCal cPeri od</ d: peri odRef er ence>
<d:rel ativeTo>periodStart</d:rel ati veTo>
<l-- the follow ng of fsetDays is optional -->
<d: of f set Days>- 2</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</ p: r eset Dat es>

<p:rate>
<r: Fl oati ngRat e>
<r:initial Rate>5.699220</r:initial Rate>
<r:isda-rate-opti on>USD LI BOR BBA</r: i sda-rate-option>
<r:maturityPeri od>nont h</r: maturityPeriod>
<r:maturityMil tiple>2</r:maturityMiltiple>
<r: spread>0</r: spr ead>
<r:| everageFact or >1. 0</r: | ever ageFact or >
</r:Fl oati ngRat e>
</p:rate>
</ p: I nt er est Paynent >
</isss:initial StubPaynent >

<i sss:initialPrincipal Paynent >
<p: Payrment xm ns: p="urn: f pni - Paynent ">
<p: paynent Dat e>
<d: Adj ust abl eDat e>
<d: dat e>1999- 08- 16</ d: dat e>
<d: busi nessDayConvent i on>nodi 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>
</ p: paynent Dat e>

<p: paynment Anmount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m armount >
</ m Money>
</ p: paynent Anount >
</ p: Paymnent >
</isss:initialPrincipal Paynent >

<i sss: accr ual Basi s>30/ 360</ i sss: accr ual Basi s>

<i sss: cal cul ati onPeri ods>
<d: Adj ust abl ePeri odSchedul e nane="cal cul ati onPeri ods" >
<d: peri odSchedul e>
<d: Basi cPeri odSchedul e>
<d: start>1999- 05- 26</d: start>
<d: end>2008- 05- 26</ d: end>
<d: f requency>sem - annual </ d: f r equency>
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<l-- roll Convention is optional -->
<d: rol | Conventi on>regul ar</d: rol | Conventi on>
</ d: Basi cPeri odSchedul e>
</ d: peri odSchedul e>
<d: busi nessDayConvent i on>Mdi f i edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust nent sRef er ence>pri nar yBusi nessDays</ d: adj ust nent sRef er ence>
</ d: Adj ust abl ePeri odSchedul e>
</isss: cal cul ati onPeri ods>

<i sss: payment Dat es>
<d: Adj ust abl eDat eSchedul e>
<d: peri odSchedul eRef er ence>cal cul at i onPeri ods</ d: peri odSchedul eRef er ence>
<d: rel ati veTo>posi ti onEnd</d: rel ati veTo>
<d: of f set Days>0</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</ i sss: paynent Dat es>

<i sss:rate>
<r: Fi xedRat e>
<r:fixed>6. 1275</r: fi xed>
<r: spreadSchedul e>
<r: Spr eadSchedul e>
<r:steps>
<r: Spr eadSt ep>
<r: per cent age>0. 02</ r : per cent age>
<r: dat e>2000- 05- 26</ r : dat e>
</r: SpreadSt ep>

<r: Spreadst ep>
<r: per cent age>0. 02</ r : per cent age>
<r: dat e>2002- 05- 26</ r : dat e>

</r: SpreadSt ep>

<r: Spr eadSt ep>
<r: per cent age>0. 03</ r: per cent age>
<r: dat e>2004- 05- 26</ r : dat e>

</r: SpreadSt ep>

<r: Spreadst ep>
<r: per cent age>0. 03</ r: per cent age>
<r: dat e>2006- 05- 26</ r : dat e>
</r: SpreadSt ep>
</r:steps>
</ r: SpreadSchedul e>
</ r: spr eadSchedul e>
</r: Fi xedRat e>
</isss:rate>
</isss: SnapSt r eanr

<i sss: SnapSt ream xni ns: i sss="urn: f pni - | RD- St r eam SwapSt r eant' >
<i sss: payer Ref erence>XYZ Q oup</i sss: payer Ref er ence>
<i sss: recei ver Ref erence>ABC Trust </i sss: recei ver Ref er ence>

<i sss: adj ust ment Busi nessCent er s>
<d: Busi nessCent ers nanme="pri nar yBusi 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 sss: adj ust nent Busi nessCent er s>

<i sss: ef fecti veDat e>

<d: Adj ust abl eDat e>
<d: dat €>1999- 07- 13</ d: dat e>
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<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>
</isss: effectiveDat e>

<i sss: terninati onDat e>
<d: Adj ust abl eDat e>
<d: dat e>2006- 07- 13</ 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>
</isss:term nationDat e>
<i sss: not i onal Schedul e>
<m Not i onal Schedul e>
<minitial Notional >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m arount >
</ m Money>
</minitial Notional >

<m not i onal St eps>
<m Regul ar Not i onal St eps>
<m per i odSchedul e>
<d: Adj ust abl ePeri odSchedul e>
<d: peri odSchedul e>
<d: Basi cPeri odSchedul e>
<d: start>1999- 05- 26</d: start >
<d: end>2008- 05- 26</ d: end>
<d: f requency>quart er | y</ d: f r equency>
</ d: Basi cPeri odSchedul e>
</ d: peri odSchedul e>

<d: busi nessDayConvent i on>Mdi f i edFol | owi ng</ d: busi nessDayConvent i on>

<d: adj ust nent sRef er ence>pr i nmar yBusi nessCent er s</ d: adj ust nent sRef er ence>
</ d: Adj ust abl ePeri odSchedul e>
</ m peri odSchedul e>
<m changePer St ep>
<m Not i onal St ep>
<m per cent age>0. 10</ m per cent age>
<m st epTer mpperi od</ m st epTer n»
</ m Not i onal St ep>
</ m changePer St ep>
</ m Regul ar Not i onal St eps>
</ m noti onal St eps>
</ m Not i onal Schedul e>
</ i sss: noti onal Schedul e>

<i sss: roundi nghi rect i on>of f </i sss: roundi ngDi r ecti on>
<i sss: roundi ngPr eci si on>2</i sss: roundi ngPr eci si on>

<l-- initial StubPaynents is optional, as is initialPrincipal Paynent -->
<i sss:initial StubPayment >
<p: I nt er est Paynent xm ns: p="urn: f pnt - Paynent " >
<p: paynent Dat e>
<d: Adj ust abl eDat e>
<d: dat e>1999- 08- 16</ d: dat e>
<d: busi nessDayConvent i on>nodi f i edFol | owi ng</ d: busi nessDayConvent i on>

<d: adj ust nent sRef er ence>pri nmar yBusi nessCent er s</ d: adj ust nent sRef er ence>

</ d: Adj ust abl eDat e>
</ p: payrent Dat e>
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<p: cal cul ati onPeri od>
<d: Adj ust abl ePeri od nane="st ubCal cPeri od">
<d: start>1999- 05- 07</d: start>
<d: end>1999- 06- 07</ d: end>
<d: busi nessDayConvent i on>Modi 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 ePeri od>
</ p: cal cul ati onPeri od>

<p: r eset Dat es>
<d: Adj ust abl eDat eSchedul e>
<d: per i odsRef er ence>st ubCal cPeri od</ d: peri odsRef er ence>
<d:rel ativeTo>positionStart</d:rel ati veTo>
<d: of f set Days>- 2</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</ p: r eset Dat es>

<p:rate>
<r: Fl oati ngRat e>
<r:initial Rate>5.699220</r:initial Rate>
<r:isda-rate-opti on>USD LI BOR BBA</r: i sda-rate-option>
<r:nmaturityPeri od>nont h</r: maturityPeriod>
<r:maturityMil tiple>2</r:maturityMiltiple>
<r: spread>0</r: spr ead>
<r:| everageFact or >1. 0</r: | ever ageFact or >
</r:Fl oati ngRat e>
</p:rate>
</ p: I nt er est Paynent >
</isss:initial StubPaynent >

<i sss: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>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 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 >
</isss:initial Principal Payment >

<i sss: accr ual Basi s>30/ 360</i sss: accr ual Basi s>

<i sss: cal cul ati onPeri ods>
<d: Adj ust abl ePeri odSchedul e nane="cal cul ati onPeri ods" >
<d: peri odSchedul e>
<d: Basi cPeri odSchedul e>
<d: start>1999- 05- 26</ d: start>
<d: end>2008- 05- 26</ d: end>
<d: f requency>sem - annual </ d: f r equency>
<l-- roll Convention is optional -->
<d:rol | Conventi on>regul ar</d: rol | Conventi on>
</ d: Basi cPeri odSchedul e>
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</ d: peri odSchedul 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 nessDays</ d: adj ust nent sRef er ence>
</ d: Adj ust abl ePeri odSchedul e>
</isss: cal cul ati onPeri ods>

<i sss: paynent Dat es>
<d: Adj ust abl eDat eSchedul e>
<d: peri odSchedul eRef er ence>cal cul ati onPeri ods</ d: peri odSchedul eRef er ence>
<d:rel ativeTo>positionEnd</d: rel ati veTo>
<d: of f set Days>0</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</ i sss: paynent Dat es>

<i sss:rate>
<r: Fl oat i ngRat e>
<r:initial Rate>5.699220</r:initial Rate>
<r:isda-rate-option>USD LI BOR BBA</r:i sda-rat e-opti on>
<r:maturityPeriod>nonth</r: maturityPeriod>
<r:maturityMultiple>3</r:maturityMltiple>
<r:spread>0</r: spread>
<r: | everageFact or >1. 0</r: | ever ageFact or >
</r:Fl oati ngRat e>
</isss:rate>

<i sss: reset Dat es>
<d: Adj ust abl eDat eSchedul e>
<d: peri odSchedul eRef er ence>cal cul ati onPeri ods</ d: peri odSchedul eRef er ence>
<d:rel ativeTo>positionStart</d:rel ati veTo>
<d: of f set Days>- 2</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</i sss: reset Dat es>
</isss: SnapSt r eanr
</ips: streans>
</i ps: SnapSt r eans>
</isos:underlier>
</isos: QptionStrean>
</i pc: opti on>
</ipc: Cancel | abl e>
</ fpm : product >
<f pm : partyl nf or nati on>
<pty: Partylnformation xmns: pty="urn: fpm -party" xmns:a="urn: fpn -contact">
<pty:tradeParties>
<pty: Party nane="ABC Trust">
<pty: part yType>COUNTERPARTY</ pt y: part yType>
<pty: cor por at el nf or mat i on>
<pt y: Cor por at el nf or mat i on>
<pt y: shor t Name>ABC | nvest nent s</ pty: short Nane>
</ pty: Cor por at el nf or nat i on>
</ pty: cor por at el nf or mat i on>
<pty: confirmn nfornati on>
<pty: Confirm nformation>
<pty: pri mar yConfi r rCont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>ABC | nvest ment s</ a: cont act O gani zat i onName>
<a: enai | Addr ess>j sm t h@bc. conx/ a: enai | Addr ess>
<a: phoneNunber >212- 888- 1234</ a: phoneNunber >
<a: f axNunber >212- 888- 8888</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
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<a: streetLi ne>123, Park Avenue</ 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: count ry>US</ a: count ry>
<a: post al Code>10387</ a: post al Code>
</ a: Addr ess>
</ a: cont act Addr ess>
</ a: Cont act >
</ pty: pri maryConfi r nCont act >
</ pty: Confirm nformation>
</ pty:confirm nformati on>
<pty:settlenent|nfornation>
<pty: Settlenentlnstructions>
<pty: settl enent Cont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>Tr ade Set t | erment s</ a: cont act O gani zat i onName>
<a: phoneNunber >212- 888- 1434</ a: phoneNunber >
<a: f axNunber >212- 888- 6668</ a: f axNunber >
</ a: Cont act >
</pty:settl ement Cont act >
<pty: paynent | nstructi ons>
<pty: Payment | nst ruct i ons>
<pty:settl enment Qurrency>@BP</ pty: settl| ement Qurrency>
<pty: payFr onNanme>ABC Bank PLC</ pty: payFr oniName>
<pty: cor respondent | nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Bank PLC</pty: fi Nane>
<pty:fi Address>
<a: Addr ess>
<a:city>London</a: city>
<a: count r y>K</ a: count r y>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pt y: f i Account Nunber >
<pty: fi Routi ngl D>ABCA5678UK33</ pty: fi Routi ngl D>
<pty: fi Routi ngl DType>Swi ft Bl C</ pty: fi Routi ngl DType>
</ pty: Fl Routi ngl nf or nat i on>
</ pty: correspondent | nf or mat i on>
<pty:intermedi aryl nformation>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank PLC</pty:fi Name>
<pty: fi Account Nunber >293774</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or nat i on>
</pty:internedi aryl nf or mati on>
<pty: benefi ci aryl nf or nat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Brokers</pty: fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: f i Account Nunber >
<pty: fi Ref erenceText >For the account of Harry Smth-
/ 883733333</ pty: fi Ref er enceText >
</ pty: Fl Routi ngl nf or nat i on>
</ pty: benefi ci aryl nf or mati on>
</ pty: Paynent | nst ructi ons>
</ pty: paynent | nstructi ons>
</pty: Settlenentl|nstructions>
</pty:settlenentlnfornation>
</pty: Party>
<l--
Al so expected is the full settlenent instructions for:
<pty: part yRef erenceName>XYZ | nvest nent bank</ pty: part yRef er enceName>
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-->
</pty:tradeParties>
</ pty: Partyl nfornati on>
</ fpn : partyl nfornati on>
</fpm : Tr ade>
</ fpm : FpM.>

1.1.5 CapFloor

<?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 f pni : FpM. SYSTEM "f pni . dt d" >

<fpm : FpM. xni ns: f pml ="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>
<tid: part yRef erence>ABC Trust </ti d: part yRef er ence>
<tid: transacti onRef er enceNunber >29999</ ti d: t r ansact i onRef er enceNunber >
</tid: Tradel D>
<tid: Tradel D>
<ti d: part yRef erence>XYZ G oup</tid: partyRef er ence>
<tid:transacti onRef erenceNunber >1290</ti d: t r ansact i onRef er enceNunber >
</tid: Tradel D>
</tid: Tradel Ds>
</fpm :tradel Ds>

<f pn : product >

<i pcf : CapFl oor xm ns:i pcf="urn:fpni-I| RD Product - CapFl oor" >
<i pcf : capFl oor St r eanm>
<i scf: CapFl oor Stream xm ns: i scf="urn: f pm - | RD- St r eam CapFl oor St r eant >
<i scf: payer Ref erence>XYZ QG oup</i scf: payer Ref er ence>
<i scf: recei ver Ref erence>ABC Trust </ i scf: recei ver Ref er ence>

<i scf: adj ust nent Busi nessCent er s>
<d: Busi nessCent ers name="pri mar yBusi 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 scf: adj ust nent Busi nessCent er s>

<i scf: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>
</iscf:effectiveDate>

<i scf:termnationDat e>
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<d: Adj ust abl eDat e>
<d: dat e>2008- 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>
</iscf:term nationDate>

<i scf: noti onal Schedul e>
<m Not i onal Schedul e>
<minitial Noti onal >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m anount >
</ m Money>
</minitial Notional >

<m not i onal St eps>
<m Regul ar Not i onal St eps>
<m per i odSchedul e>
<d: Adj ust abl ePeri odSchedul e>
<d: peri odSchedul e>
<d: Basi cPeri odSchedul e>
<d: start>1999- 05- 26</ d: start>
<d: end>2008- 05- 26</ d: end>
<d: frequency>quarterl y</d: frequency>
</ d: Basi cPeri odSchedul e>
</ d: peri odSchedul 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 ePer i odSchedul e>
</ m peri odSchedul e>
<m changePer St ep>
<m Not i onal St ep>
<m per cent age>0. 10</ m per cent age>
<m st epTer meperi od</ m st epTer n»
</ m Not i onal St ep>
</ m changePer St ep>
</ m Regul ar Not i onal St eps>
</ m noti onal St eps>
</ m Not i onal Schedul e>
</iscf:notional Schedul e>

<i scf:roundi nghi recti on>of f</i scf:roundi ngD rection>
<i scf : roundi ngPr eci si on>2</i scf : roundi ngPr eci si on>

<l-- initial StubPayments is optional, as is initialPrincipal Payment -->
<i scf:initial StubPaynent>
<p: I nterest Paynent xm ns: p="urn: f pm - Paynent ">
<p: paynent Dat e>
<d: Adj ust abl eDat e>
<d: dat e>1999- 08- 16</ d: dat e>
<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 e>
</ p: payrent Dat e>

<p: cal cul ati onPeri od>
<d: Adj ust abl ePeri od name="st ubCal cPeri od">
<d: start>1999- 05- 07</d: start>
<d: end>1999- 06- 07</ d: end>
<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 ePeri od>
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</ p: cal cul ati onPeri od>

<p: reset Dat es>
<d: Adj ust abl eDat eSchedul e>
<d: peri odRef er ence>st ubCal cPeri od</ d: per i odRef er ence>
<d:rel ativeTo>positionStart</d:rel ati veTo>
<d: of f set Days>- 2</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</ p: r eset Dat es>

<p:rate>
<r: (pti onReset >
<r:option>cap</r:option> <!-- one of: cap|floor -->
<r: enbedded>f al se</r: enbedded>
<r:strike> <!-- one of: r:FixedRate | r:Fl oatingRate -->
<r: F xedRat e><r: fi xed>7. 0</r: fi xed></r: Fi xedRat e>
</r:strike>

<r:underlier>
<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:maturityPeriod>nonth</r: maturityPeriod>
<r:maturityMul tiple>3</r:maturityMltiple>
<r:spread>0</r: spread>
<r: | everageFact or >1. 0</r: | ever ageFact or >
</r:Fl oati ngRat e>
</r:underlier>
</r: ptionReset >
</p:rate>

</ p: I nt er est Paynent >
</iscf:initial StubPaynent >

<i scf: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>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 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 >
</iscf:initialPrincipal Paynent >

<i scf: regul ar SnapPer i ods>
<d: Basi cPeri odSchedul e name="regul ar Peri odSchedul e">
<d: start>1999- 05- 26</d: start >
<d: end>2008- 05- 26</ d: end>
<d: f requency>sem - annual </ d: f r equency>
<l-- roll Convention is optional -->
<d: rol | Gonventi on>regul ar </ d: rol | Conventi on>
</ d: Basi cPeri odSchedul e>
</i scf: regul ar SnapPeri ods>

<i scf : accrual Basi s>30/ 360</ i scf: accr ual Basi s>

8/6/99 Page 46



FpML V1.0 b2

<i scf: cal cul ati onPeri ods>
<d: Adj ust abl ePeri odSchedul e nane="cal cul ati onPeri ods" >
<d: peri odSchedul eRef er ence>r egul ar Peri odSchedul e</ d: peri odSchedul eRef er ence>
<d: busi nessDayConvent i on>Mdi f i edFol | owi ng</ d: busi nessDayConvent i on>
<d: adj ust nent sRef er ence>pri nar yBusi nessDays</ d: adj ust nent sRef er ence>
</ d: Adj ust abl ePeri odSchedul e>
</iscf:cal cul ati onPeri ods>

<i scf : payment Dat es>
<d: Adj ust abl eDat eSchedul e>
<d: peri odSchedul eRef er ence>cal cul at i onPeri ods</ d: peri odSchedul eRef er ence>
<d: rel ati veTo>posi ti onEnd</d: rel ati veTo>
<d: of f set Days>0</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</i scf: payment Dat es>

<iscf:rate>
<r: pti onReset >
<r:option>cap</r:option> <!-- one of: cap|floor -->
<r: enbedded>f al se</r: enbedded>
<r:strike> <!-- one of: r:FixedRate | r:FloatingRate -->
<r: Fi xedRat e><r: fi xed>7. 0</r: fi xed></r: Fi xedRat e>
</r:strike>

<r:underlier>
<r: Fl oati ngRat e>
<r:initial Rat e>5.699220</r:initial Rate>
<r:isda-rate-opti on>USD LI BOR BBA</r: i sda-rate-option>
<r:nmaturityPeri od>nont h</r: maturityPeriod>
<r:maturityMiul tiple>3</r:maturityMiltiple>
<r: spread>0</r: spr ead>
<r:| everageFact or >1. 0</r: | ever ageFact or >
</r:Fl oati ngRat e>
</r:underlier>
</r: pti onReset >
</iscf:rate>

<i scf: reset Dat es>
<d: Adj ust abl eDat eSchedul e>
<d: peri odSchedul eRef er ence>cal cul ati onPeri ods</ d: peri odSchedul eRef er ence>
<d:rel ativeTo>positionStart</d:rel ati veTo>
<d: of f set Days>- 2</ d: of f set Days>
</ d: Adj ust abl eDat eSchedul e>
</i scf:reset Dat es>
</i scf: CapFl oor St r ean»
</ i pcf: capFl oor St r ean»

<i pcf:fixedStreanr
<i sfi:VanillaF xedStream xm ns:isfi="urn:fpni-IRD Stream Vanil | aFi xedSt r 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>
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</isfi:effectiveDate>
<i sfi:terninationDat 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>
</isfi:termnationDate>
<isfi:notional >
<m Money>
<m ccy>USD</ m ccy>
<m anount >30000000</ m anount >
</ m Money>
</isfi:notional >

<isfi:initialPrincipal Payrment >
<p: Payrment xm ns: p="urn: f pm - 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 | Convent i on>none</ d: rol | Convent i on>
<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>
</isfi:regul ar Payrent 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>
</lisfi:rate>

<i sfi:final Principal Paynent >
<p: Payrment xm ns: p="urn: f pm - 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 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>
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<p: paynent Anmount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m arount >
</ m Money>
</ p: paynent Amount >
</ p: Paynent >
</isfi:finalPrincipal Payment >
</isfi:VanillaFi xedStreanm»
</ipcf:fixedStreanr
</'i pcf: CapFl oor >
</ 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">
<pty: partyType>PR NO PAL</ pty: partyType>
<pty: cor por at el nf or nat i on>
<pt y: Cor por at el nf or mat i on>
<pty: shor t Nane>ABC Tr ust </ pt y: shor t Nane>
<pty: | ongNane>ABC Trust Conpany of New Yor k</ pty: | ongNanme>
<pty: cor por at eAddr 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: count r y>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 >
<pty: Cor por at el nf or nat i on>
<pt y: short Name>XYZ Bank</ pty: short Narre>
</ pty: Cor por at el nf or mat i on>
</ pty: parent>
<pty: pri maryCont act >
<a: Cont act >
<a: cont act Name>Joe Snmi t h</ a: cont act Nane>
<a: cont act Or gani zat i onName>ABC Trust | nc. </ a: cont act Or gani zat i onNarre>
<a: emai | Addr ess>j oe. sm t h@bctrust. conx/ a: enmai | 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:streetLine>100 Austin Street</a:streetLine>
</a: Street Addr ess>
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</ 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:region>North America</ a: regi on>
</ a: Addr ess>
</ a: cont act Addr ess>
<a: busi ness@ oup>CQust oner Rel ati ons</ a: busi ness@ 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: OreditRati ng>
<pty:rati ng>AA</ pty:rating>
<pty:ratingType>Mody’ s</pty:ratingType>
</pty: OeditRating>
</pty:creditlnformation>

<pty: confirm nformation>
<pty: Confirm nformati on>
<pty: pri maryConfi r nCont act >
<a: Cont act >
<a: cont act Nanme>John 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 ohn. doe@bct r ust . conx/ 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:streetLine>200 Austin Street</a:streetLine>
</a: Street Addr ess>
</ a: street 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: pri maryConfirnmCont act >
<pt y: secondar yConf i r nCont act s>
<a: Cont act >
<a: cont act Name>Jane 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 ane. doe@bct r ust . conmx/ 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>
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<a: street Addr ess>
<a: Street Addr ess>
<a: streetLi ne>200 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: count ry>US</ a: count r y>
<a: post al Code>10260</ a: post al Code>
<a: r egi 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 nfornation>

<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>
<a: ermai | Address>nary. j ane@bct rust . conx/ a: enai | 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: streetLi ne>180 Bank Street</a:streetLine>
</ a: Street Addr ess>
</ a: street Addr ess>
<a: ci ty>London</ a: ci ty>
<a: count r y>WK</ a: count ry>
<a: post al Code>EACYQIP</ 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 IXW/ a: t el ex>
<a: busi ness@ oup>Trade Settl enents, London</a: busi nessG oup>
</ a: Cont act >
</ pty:settl enent Cont act >

<pty: paynent | nstructi ons>
<pty: Paynent | nstructi ons>
<pty: settl enment Qurrency>USD</ pty: settl| ement Qurrency>
<pty: payFr oniName>ABC Bank, New Yor k</ pty: payFr om\Nane>
<pty: correspondent | nf or nat i on>
<pty: Fl Routi ngl nf or mat i on>
<pty: fi Nane>XYZ Bank</ pty: fi Nane>
<pty:fi Address>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a:streetLine>500 Vél | Street</a:streetLine>
</a: Street Addr ess>
</ a: street Addr ess>
<a: ci ty>New York</a: city>
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<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: r egi on>NA</ a: r egi on>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pty: fi Account Nunber >
<pty: fi Routi ngl D>ABC33454US33XXX</ pty: f i Rout i ngl D>
<pty: fi Routingl DType>Swi ft Bl C</ pty: f i Rout i ngl DType>
</ pty: Fl Routi ngl nf or nat i on>
</ pty: correspondent | nf or mat i on>
<pty:intermedi aryl nformati on>
<pty: Fl Routi ngl nf or nat i on>
<pty: fi Nane>ABC @ obal </ pty: fi Name>
<pty: fi Account Nunber >293773884</ pty: f i Account Nunber >
</ pty: Fl Rout i ngl nf or mat i on>
<pty:internedi aryl nf or mati on>
<pty: Fl Routi ngl nf or nati on>
<pty: fi Name>ABC Broker s</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>
<pty: fi Account Nunber >/ 883733333</ pty: fi Account Nunber >
<pty: fi Ref erenceText >For the account of Swaps G oup -
/ 883733333</ pty: fi Ref erenceText >
</ pty: Fl Routi ngl nf or mat i on>
</ pty: benefi ci aryl nf or mat i on>
</ pty: Paynent | nstructi ons>
</ pty: payment | nst ructi ons>
</pty: Settlenentl nstructi ons>
</pty:settlementl|nfornation>
</pty:Party>
<l--
A so expected is the full settlenent for the counterparty to the trade
<pty: part yRef erenceName>XYZ QG oup</ pty: part yRef er enceNane>
<pty: part yType>CONTERPARTY</ pty: part yType>
-->
</pty:tradeParties>
</ pty: Partyl nf or mati on>
</ fpn : partyl nfornati on>

</fpm: Trade>
</ fpm : FpM.>

1.2 FX

1.2.1 FX Average Spot Rate Option

<?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 erhouseCoopers organi zation. Al rights reserved.

-->

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

<! DOCTYPE fpm : FpM. SYSTEM "f pni . dt d" >
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<fpm : FpM. xni ns: f pm ="ur n: f pm - FpM."
xm ns: d="ur n: f pm - dat e"
xm ns: n=" ur n: f pm - noney”
xmns:r="urn:fpm-rate">
<f pm : Tr ade>
<f pnt : tradel Ds>
<tid: Tradel Ds xm ns:tid="urn:fpni-Tradel D'>
<tid: Tr adel D>
<tid: partyRef erence>XYZ | nvest nent Bank</ti d: partyRef erence>
<tid:transacti onRef er enceNunber >237732</ti d: t ransact i onRef er enceNunber >
</tid: Tradel D>
<tid: Tr adel D>
<tid: partyRef erence>ABC | nvest nent s</ti d: part yRef erence>
<tid:transacti onRef erenceNunber >1230</ti d: t r ansact i onRef er enceNunber >
</tid: Tradel D>
</tid: Tradel Ds>
</fpm :tradel Ds>
<f pm : pr oduct >
<f pf o: FXFi xi ngQpt i on xm ns: f pf o="ur n: f pm - FX- Product - Fi xi ngQpt i on" >
<f pf o: pr oduct | D>P198876</ f pf o: pr oduct | >>
<l-- valid values are asro, tinetrigger -->
<f pf o: pr oduct Type>ASRO</ f pf o: pr oduct Type>
<f pf o: fi xi ngQpti on>
<ftfo: FXFi xi ngQpti onTenpl ate xm ns: ftfo="urn: f pm - FX- Tenpl at e- Fi xi ngQpt i on"
xm ns: f xos="ur n: f pm - FXO shar ed" >
<f xos: f xQpt i onCor e>
<f xos: FXQpt i onCor e>
<f xos: buyer Ref er ence>XYZ | nvest nent Bank</ f xos: buyer Ref er ence>
<f xos: sel | er Ref er ence>ABC | nvest nent s</ f xos: sel | er Ref er ence>
<f xos: ccy1>JPY</ f xo0s: ccyl>
<f xos: ccy2>USD</ f xos: ccy2>
<f xos: baseCcy>USD</ f xos: baseCcy>
<f xos: put Cal | >
<f xos: PutCal | >
<f xos: i ndi cat or >PUT</ f xos: i ndi cat or >
<f xos: ccy>JPY</ f xos: ccy>
</fxos: Put Cal | >
</fxos: putCal | >
<f xos: ccylAnount >
<m Money>
<m ccy>JPY</ m ccy>
<m anount >120000000</ m anount >
</ m Money>
</ fxos: ccylAmount >
<f x0s: ccy2Anount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m anount >
</ m Money>
</ fxos: ccy2Amount >
<f xos: set t | ement Dat €>1999- 09- 03</ f xos: set t | ement Dat e>
<fxos: strikeRat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r: quot eBasi s>CCY1PERCCY2</ r : quot eBasi s>
<r:rate>120</r:rate>
</r: FXRat e>
</ fxos: stri keRat e>
<f xos: opti onMat uri ty>
<fxos: Qoti onMat uri ty>
<f xos: dat €>1999- 09- 01</ f x0s: dat e>
<f xos: cut of f Locat i on>NYC</ f xos: cut of f Locat i on>
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<f xos: cut of f Ti me>10: 00 AMK/ f xos: cut of f Ti me>
</fxos: ptionMaturity>
</ fxos: opti onMaturity>
</ fxos: FXOpt i onCor e>
</ f xos: f xQpt i onCor e>
<ftfo:fxQptionk xi ngs>
<ftfo: FXQpti onFi xi ngRef >
<ftfo:fixingFrequency>Dai |l y</ftfo:fixi ngFrequency>
<ftfo: hol i days>CCyl</ftfo: hol i days>
<ftfo:fixi ngPageRef >M3-X</f t f o: f i xi ngPageRef >
<ftfo:startDate>1999-07-01</ftfo: start Dat e>

<ftfo:fixi ngQuot eBasi s>CCY1LPERCCY2</ftf o: fi xi ngQuot eBasi s>
<ft f 0: nunber O Fi xesToDat e>5</ f t f 0: nunber C Fi xesToDat e>

<ftfo: fxQpti onFi xi ngAARef >
<ftfo: FXQpti onFi xi ngAARef >

<ftf 0: aver ageQuot eBasi s>CCY1PEROCY2</ f t f 0: aver ageQuot eBasi s>

<ftfo: averageToDat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r: quot eBasi s>CCY1PERCCY2</ r : quot eBasi s>
<r:rate>123</r:rate>
</r: FXRat e>
</ ftfo: aver ageToDat e>
</ftfo: FXOpti onFi xi ngAARef >
</ftfo: fxQptionFi xi ngAARef >
<ftfo:fixings>
<ftfo: F xi ng>
<ftfo:fixi ngDat e>1999-07-01</ftfo:fi xi nghat e>
<ftfo:fixi ngRat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r : quot eBasi s>QCY1PERCCY2</ r : quot eBasi s>
<r:rate>121</r:rate>
</r:FXRat e>
</ftfo:fixi ngRat e>
<ftfo:fixi ngWi ghting>1</ftfo:fixi ngWi ghti ng>
</ftfo:F xi ng>
<ftfo:F xi ng>
<ftfo:fixi ngDat e>1999-07-02</ftfo:fixi nghat e>
<ftfo:fixingRate>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r: quot eBasi s>CCY1PERCCY2</ r : quot eBasi s>
<r:rate>122</r:rate>
</r: FXRat e>
</ftfo:fixi ngRat e>
<ftfo:fixi ngWi ghti ng>1</ftfo:fixi ngWi ghti ng>
</ftfo:Fixi ng>
<ftfo:F xi ng>
<ftfo:fixi ngDat e>1999-07-03</ftfo:fixi nghat e>
<ftfo:fixingRat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r: quot eBasi s>CCY1PERCCY2</ r : quot eBasi s>
<r:rate>123</r:rate>
</r: FXRat e>
</ftfo:fixi ngRat e>
<ftfo:fixi ngWi ghti ng>1</ftfo:fixi ngWi ghti ng>
</ftfo:Fixi ng>
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<ftfo: F xi ng>
<ftfo:fixi ngDat e>1999-07-04</ftfo:fi xi nghat e>
<ftfo:fixi ngRat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r : quot eBasi s>QCY1PERCCY2</ r : quot eBasi s>
<r:rate>124</r:rate>
</r:FXRat e>
</ftfo:fixi ngRat e>
<ftfo:fixi ngWi ghting>1</ftfo:fixi ngWi ghti ng>
</ftfo:F xi ng>
<ftfo: F xi ng>
<ftfo:fixi ngDat e>1999-07-05</ftfo:fixi nghat e>
<ftfo:fixingRate>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r: quot eBasi s>CCY1PERCCY2</ r : quot eBasi s>
<r:rate>125</r:rate>
</r: FXRat e>
</ftfo:fixi ngRat e>
<ftfo:fixi ngWi ghti ng>1</ftfo:fixi ngWi ghti ng>
</ftfo:Fi xi ng>
</ftfo:fixings>
</ ftfo: FXQpti onFi xi ngRef >
</ftfo:fxOptionFi xi ngs>
<f xos: opti onPri ce>
<f xos: Qpt i onPr em unv
<f xos: pr em unTer n»
<f xos: Prem unfer n»
<f x0s: quot eBasi s>PERCENTCCY2</ f xos: quot eBasi s>
<f xos: val ue>0. 0015</ f xos: val ue>
</ f xos: Prem unver n»
</ f xos: pr em unTer n»
<f xos: pr em unArmount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1500</ m anount >
</ m Money>
</ f xos: pr em umAnount >
<f xos: pr em unPaynent Dat e>1999- 07- 01</ f xos: pr eni unPaynent Dat e>
</ f xos: Qpt i onPr em un®
</fxos: optionPrice>
</ ftfo: FXFi xi ngpti onTenpl at e>
</ fpfo:fixi ngpti on>
</ f pf o: FXFi xi ngQpt i on>
</fpm : product >
<f pm : partyl nf or nati on>

<pty:Partylnformation xmns: pty="urn: fpm-party" xmns:a="urn:fpn -contact"

<pty:tradeParties>
<pty: Party nane="ABC Trust">
<pty: part yType>COUNTERPARTY</ pt y: part yType>
<pty: cor por at el nf or mat i on>
<pt y: Cor por at el nf or mat i on>
<pt y: shor t Name>ABC | nvest nent s</ pty: short Nane>
</ pty: Cor por at el nf or nat i on>
</ pty: cor por at el nf or mat i on>
<pty: confirmn nfornati on>
<pty: Confirm nformation>
<pty: pri mar yConfi r mCont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>

8/6/99

Page 55



FpML V1.0 b2

<a: cont act Or gani zat i onName>ABC | nvest nment s</ a: cont act O gani zat i onNane>
<a: enai | Addr ess>j snit h@bc. conx/ a: enmai | Addr ess>
<a: phoneNunber >212- 888- 1234</ a: phoneNunber >
<a: f axNunber >212- 888- 8888</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a: streetLi ne>123, Park Avenue</ 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: count r y>US</ a: count ry>
<a: post al Code>10387</ a: post al Code>
</ a: Addr ess>
</ a: cont act Addr ess>
</ a: Cont act >
</ pty: pri maryConfirmCont act >
</ pty: Confirm nformati on>
</ pty: confirm nformnation>
<pty:settlenent|nfornation>
<pty: Settlenentlnstructions>
<pty: settl enent Cont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>Tr ade Set t | erment s</ a: cont act O gani zat i onName>
<a: phoneNunber >212- 888- 1434</ a: phoneNunber >
<a: f axNunber >212- 888- 6668</ a: f axNunber >
</ a: Cont act >
</pty:settl ement Cont act >
<pty: paynent | nstructi ons>
<pty: Payment | nst ruct i ons>
<pty:settl enment Qurrency>@BP</ pty: settl| ement Qurrency>
<pty: payFr onNanme>ABC Bank PLC</ pty: payFr oniName>
<pty: cor r espondent | nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Bank PLC</pty: fi Nane>
<pty:fi Address>
<a: Addr ess>
<a:city>London</a: city>
<a: count ry>WK</ a: count ry>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pty: fi Account Nunber >
<pty: fi Routi ngl D>ABCA5678UK33</ pty: fi Rout i ngl D>
<pty: fi Routingl DType>Swi ft Bl C</ pty: fi Routi ngl DType>
</ pty: Fl Routi ngl nf or nat i on>
</ pty: correspondent | nf or mat i on>
<pty:intermedi aryl nformation>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank PLC</pty:fi Name>
<pty: fi Account Nunber >293774</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or nat i on>
</ pty:internedi aryl nf or mati on>
<pty: benefi ci aryl nf or nat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Brokers</pty: fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: f i Account Nunber >
<pty: fi Ref erenceText >For the account of Harry Smth-
/ 883733333</ pty: fi Ref er enceText >
</ pty: Fl Routi ngl nf or nat i on>
</ pty: benefi ci aryl nf or mati on>

8/6/99 Page 56



FpML V1.0 b2

</ pty: Paynent | nstructi ons>
</ pty: paynent | nst ruct i ons>
</pty: Settl enentlnstructions>
</pty:settlemnentl|nfornation>

</pty: Party>

<l--
Al so expected is the full settlenent instructions for:
<pty: partyRef erenceNane>XYZ | nvest ment bank</pty: partyRef er enceNane>

-->
</pty:tradeParties>
</ pty: Partyl nfornati on>
</ fpm : partyl nfornati on>
</fpm : Trade>
</ fpm : FpM.>

1.2.2 FX Binary Knock-out

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

<l-- Qopyright (c) 1999 by J.P. Morgan 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: n¥"ur n: f pm - noney"
xmns:r="urn:fpm-rate">
<f pnt : Tr ade>
<f pm : tradel Ds>
<tid: Tradel Ds xm ns:tid="urn:fpni-Tradel D'>
<ti d: Tr adel D>
<tid: partyRef erence>XYZ | nvest ement Bank</ti d: partyRef erence>
<tid:transacti onRef erenceNunber >237732</ti d: t ransact i onRef er enceNunber >
</tid: Tradel D>
<ti d: Tr adel D>
<tid: partyRef erence>ABC | nvest ment s</ti d: part yRef er ence>
<tid: transacti onRef erenceNunber >1230</ti d: t r ansact i onRef er enceNunber >
</tid: Tradel D>
</tid: Tradel Ds>
</fpm :tradel Ds>
<f pn : product >
<f pbb: FXBi naryBarri er Qoti on xm ns: f pbb="ur n: f pm - FX- Product - Bi naryBarri er Qoti on" >
<f pbb: pr oduct | D>P123908</ f pbb: pr oduct | D>
<f pbb: pr oduct Type>Bi nar yKnockQut </ f pbb: pr oduct Type>
<f pbb: bi naryBarri er Qoti on>
<ft bb: FXBi naryBarri er Qoti onTenpl ate xm ns: ft bb="ur n: f pm - FX- Tenpl at e-
Bi naryBarriertion" xm ns: fxos="urn:fpm - FXO shar ed" >
<f xos: f xQpt i onBi nar yCor e>
<f xos: FXQpt i onBi nar yCor e>
<f xos: buyer Ref er ence>XYZ | nvest enent Bank</f xos: buyer Ref er ence>
<f xos: sel | er Ref er ence>ABC | nvest ment s</ f xos: sel | er Ref er ence>
<f xos: ccy1>JPY</ f xo0s: ccyl>
<f xos: ccy2>USD</ f xos: ccy2>
<fxos: put Cal | >
<fxos: PutCal | >
<f xos: i ndi cat or >PUT</ f xos: i ndi cat or >
<f xos: ccy>JPY</ f xos: ccy>
</ fxos: Put Cal | >
</fxos: put Cal | >
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<f xos: bi nar yRat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>UsD</r: ccy2>
<r : quot eBasi s>QCY1PERCCY2</ r : quot eBasi s>
<r:rate>120</r:rate>
</r:FXRat e>
</ fxos: bi nar yRat e>
<f xos: opti onMat uri ty>
<f xos: Qpti onMat uri ty>
<f xos: dat €>1999- 09- 01</ f xos: dat e>
<f xos: cut of f Locat i on>NYC</ f xos: cut of f Locat i on>
<f xos: cut of f Ti ne>10: 00 AMK/ f xos: cut of f Ti me>
</ fxos: Qpti onMaturity>
</fxos: optionMaturity>
<f xos: bi nar yNot i onal >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m arount >
</ m Money>
</ fxos: bi naryNot i onal >
<f xos: set t | ement Dat €>1999- 09- 03</ f xos: set t | ement Dat e>
</ fxos: FXOpt i onBi nar yCor e>
</ f xos: f xQpt i onBi nar yCor e>
<f xos: f xQpti onBarri ers>
<f xos: FXQpt i onBarri er Cor e>
<f xos: barri er Type>KNOCKQUT</ f xos: barri er Type>
<f xos: di rect i on>DOMK/ f xos: di r ecti on>
<f xos: barri er Rat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r: quot eBasi s>CCY1PERCCY2</ r : quot eBasi s>
<r:rate>122</r:rate>
</r: FXRat e>
</fxos: barri er Rat e>
</ fxos: FXCpti onBarri er Cor e>
</ fxos: fxQptionBarriers>
<f xos: opti onPri ce>
<f xos: Qpt i onPr em unv
<l-- premuntermcoul d be ccyl/ccy2, ccy2/ccyl, %cyl, %cy2 -->
<f xos: pr em uner n»
<f xos: Prem unier n»
<f xos: quot eBasi s>PERCENTCCY2</ f xo0s: quot eBasi s>
<f xos: val ue>0. 0015</ f xos: val ue>
</ f xos: Pr em unTer n»
</ f xos: pr em unTer n»
<f xos: pr em umArmount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1500</ m anount >
</ m Money>
</ f xos: pr em umAnount >
<f xos: pr em unPaynent Dat e>1999- 07- 01</ f xos: pr eni unPaynent Dat e>
</ f xos: Qpt i onPr em un®
</fxos: optionPrice>
</ ftbb: FXB naryBarrier Qpti onTenpl at e>
</ f pbb: bi naryBarri er Qoti on>
</ f pbb: FXBi naryBarri er Qpti on>
</fpm : product >
<f pm : partyl nf or nati on>
<pty:Partylnformation xmns: pty="urn: fpm-party" xmns:a="urn: fpn -contact">
<pty:tradeParties>
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<pty: Party name="ABC Trust">
<pty: part yType>COUNTERPARTY</ pt y: part yType>
<pty: cor por at el nf or mati on>
<pt y: Cor por at el nf or mat i on>
<pt y: shor t Nane>ABC | nvest nent s</ pt y: shor t Narme>
</ pt'y: Cor por at el nf or mat i on>
</ pty: cor por at el nf or nat i on>
<pty: confirm nformation>
<pty: Confirm nfornati on>
<pty: pri maryConfirnCont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>ABC | nvest nent s</ a: cont act O gani zat i onNane>
<a: enai | Addr ess>j sm t h@bc. conx/ a: enai | Addr ess>
<a: phoneNunber >212- 888- 1234</ a: phoneNunber >
<a: f axNunber >212- 888- 8888</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a: streetLine>123, Park Avenue</a:street Li ne>
</ a: Street Addr ess>
</ a: street Addr ess>
<a: city>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>10387</ a: post al Code>
</ a: Addr ess>
</ a: cont act Addr ess>
</ a: Cont act >
</ pty: pri maryConfirmCont act >
</ pty: Confirm nformati on>
</ pty: confirm nformnation>
<pty:settlenent|nfornation>
<pty: Settlenentlnstructions>
<pty: settl enent Cont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>Tr ade Set t | erment s</ a: cont act O gani zat i onName>
<a: phoneNunber >212- 888- 1434</ a: phoneNunber >
<a: f axNunber >212- 888- 6668</ a: f axNunber >
</ a: Cont act >
</ pty: settl enent Cont act >
<pty: paynent | nstructi ons>
<pty: Paynent | nstructi ons>
<pty:settl|enent Qurrency>CBP</pty: settl ement Qurrency>
<pty: payFr om\ame>ABC Bank PLC</ pty: payFr oniNane>
<pty: correspondent | nf or nati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Bank PLC</pty:fi Name>
<pty:fi Address>
<a: Addr ess>
<a:city>London</a: city>
<a: count ry>WK</ a: count ry>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pt y: fi Account Nunber >
<pty: fi Routi ngl D>ABCA5678K33</ pty: fi Routi ngl D>
<pty: fi Routingl DType>Swi ft Bl C</ pty: fi Routi ngl DType>
</ pty: Fl Routi ngl nf or nat i on>
</ pty: correspondent | nf or mat i on>
<pty:intermedi aryl nformation>
<pty: Fl Rout i ngl nf or mat i on>
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<pty: fi Nane>XYZ Bank PLC</ pty: fi Nane>
<pty: fi Account Nunber >293774</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or nati on>
</pty:intermedi aryl nf or mati on>
<pty: benefi ci aryl nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Br oker s</ pty: fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: fi Account Nunber >
<pty: fi Ref erenceText >For the account of Harry Smth-
/ 883733333</ pty: fi Ref erenceText >
</ pty: Fl Routi ngl nf or nati on>
</ pty: benefi ci aryl nf or mati on>
</ pty: Paynent | nstructi ons>
</ pty: paynent | nstructi ons>
</pty: Settlenentl|nstructions>
</pty:settlenentlnfornation>
</pty: Party>
<l--
Al so expected is the full settlenent instructions for:
<pty: part yRef erenceName>XYZ | nvest nent bank</ pty: part yRef er enceName>

-->
</pty:tradeParties>
</ pty: Partyl nf ornati on>
</fpm : partyl nformation>
</fpm : Trade>
</ fpm : FpM.>

1.2.3 FX Binary

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

<l-- Qopyright (c) 1999 by J.P. Morgan 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 pml =" ur n: f pm - FpM."
xm ns: n¥"ur n: f pm - noney"
xmns:r="urn:fpm-rate">
<f pm : Tr ade>
<f pnt : tradel Ds>
<tid: Tradel Ds xm ns:tid="urn:fpni-Tradel D'>
<tid: Tr adel D>
<tid: partyRef erence>XYZ | nvestenent Bank</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>
<tid: partyRef erence>ABC | nvest nent s</ti d: part yRef erence>
<tid: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 >
<f pbn: FXBi nar yQoti on xm ns: f pbn="ur n: f pm - FX- Pr oduct - Bi nar yQpt i on" >
<f pbn: product | D>P123908</ f pbn: pr oduct | D>
<f pbn: pr oduct Type>Bi nar y</ f pbn: pr oduct Type>
<f pbn: bi naryQti on>
<f tbn: FXBi nar yQot i onTenpl at e xm ns: ft bn="ur n: f pm - FX- Tenpl at e- Bi nar yQot i on"
xm ns: f xos="ur n: f pm - FXO shar ed" >
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<f xos: f xQpt i onBi nar yCor e>
<f xos: FXQpt i onBi nar yCor e>
<f xos: buyer Ref er ence>XYZ | nvest enent Bank</ f xos: buyer Ref er ence>
<f xos: sel | er Ref er ence>ABC | nvest ment s</ f xos: sel | er Ref er ence>
<f xos: ccy1>JPY</ f xo0s: ccyl>
<f xos: ccy2>USD</ f xos: ccy2>
<fxos: put Cal | >
<fxos: PutCal | >
<f xos: i ndi cat or >PUT</ f xos: i ndi cat or >
<f xos: ccy>JPY</ f xos: ccy>
</ fxos: Put Cal | >
</fxos: put Cal | >
<f xos: bi nar yRat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r: quot eBasi s>CCY1PERCCY2</ r : quot eBasi s>
<r:rate>121</r:rate>
</r: FXRat e>
</ f xos: bi nar yRat e>
<f xos: opti onMat uri ty>
<fxos: Qoti onMat uri ty>
<f xos: dat e>1999- 09- 01</ f xo0s: dat e>
<f xos: cut of f Locat i on>NYC</ f xos: cut of f Locat i on>
<f xos: cut of f Ti me>10: 00 AMK/ f xos: cut of f Ti me>
</ fxos: Qpti onMaturity>
</fxos: optionMaturity>
<f xos: bi nar yNot i onal >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m arount >
</ m Money>
</ fxos: bi naryNot i onal >
<f xos: set t | ement Dat €>1999- 09- 03</ f xos: set t | ement Dat e>
</ fxos: FXOpt i onBi nar yCor e>
</ f xos: f xQpt i onBi nar yCor e>
<f xos: opti onPri ce>
<f xos: Qot i onPr em un®»
<I-- premuntermcoul d be ccyl/ccy2, ccy2?/ccyl, %cyl, %cy2 -->
<f xos: pr em unfer n»
<f xos: Prem unier n»
<f xos: quot eBasi s>PERCENTCCY2</ f xo0s: quot eBasi s>
<f xos: val ue>0. 0015</ f xos: val ue>
</ f xos: Pr em unTer n»
</ f xos: pr em unTer n»
<f xos: pr em umArmount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1500</ m anount >
</ m Money>
</ f xos: pr em umAnount >
<f xos: pr em unPPaynent Dat e>1999- 07- 01</ f xos: pr eni unPaynent Dat e>
</ f xos: Qpt i onPr em un®
</fxos: optionPrice>
</ ftbn: FXB nar yQpti onTenpl at e>
</ f pbn: bi nar yQpt i on>
</ f pbn: FXBi nar yQpt i on>
</fpm : product >
<f pm : partyl nf or nati on>
<pty:Partylnformation xmns: pty="urn: fpm -party" xmns:a="urn: fpn -contact">
<pty:tradeParties>
<pty: Party nanme="ABC Trust">
<pty: part yType>COUNTERPARTY</ pt y: part yType>
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<pty: cor por at el nf or mat i on>
<pt y: Cor por at el nf or mat i on>
<pt y: shor t Nane>ABC | nvest nent s</ pt y: shor t Narme>
</ pty: Cor por at el nf or mat i on>
</ pty: cor por at el nf or nat i on>
<pty: confirm nformation>
<pty: Confirm nfornati on>
<pty: pri maryConfi rnCont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>ABC | nvest nent s</ a: cont act O gani zat i onNane>
<a: enai | Addr ess>j sni t h@bc. conx/ a: emai | Addr ess>
<a: phoneNunber >212- 888- 1234</ a: phoneNunber >
<a: f axNunber >212- 888- 8888</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a: streetLine>123, Park Avenue</a:street Li ne>
</ a: Street Addr ess>
</ a: street Addr ess>
<a: city>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>10387</ a: post al Code>
</ a: Addr ess>
</ a: cont act Addr ess>
</ a: Cont act >
</ pty: pri maryConfirmCont act >
</ pty: Confirm nformati on>
</ pty: confirm nformnation>
<pty:settlenent|nfornation>
<pty: Settlenentlnstructions>
<pty: settl enent Cont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>Tr ade Set t | erment s</ a: cont act O gani zat i onName>
<a: phoneNunber >212- 888- 1434</ a: phoneNunber >
<a: f axNunber >212- 888- 6668</ a: f axNunber >
</ a: Cont act >
</ pty: settl enent Cont act >
<pty: paynent | nstructi ons>
<pty: Paynent | nstructi ons>
<pty:settl|enent Qurrency>CBP</pty: settl ement Qurrency>
<pty: payFr om\ame>ABC Bank PLC</ pty: payFr oniNane>
<pty: correspondent | nf or nati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Bank PLC</pty:fi Name>
<pty:fi Address>
<a: Addr ess>
<a:city>London</a: city>
<a: count ry>WK</ a: count ry>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pt y: fi Account Nunber >
<pty: fi Routi ngl D>ABCA5678UK33</ pty: fi Rout i ngl D>
<pty: fi Routingl DType>Swi ft Bl C</ pty: fi Routi ngl DType>
</ pty: Fl Routi ngl nf or nat i on>
</ pty: correspondent | nf or mat i on>
<pty:intermedi aryl nformation>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank PLC</pty:fi Name>
<pty: fi Account Nunber >293774</ pty: fi Account Nunber >
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</ pty: Fl Routi ngl nf or nat i on>
</pty:intermedi aryl nf or mati on>
<pty: benefi ci aryl nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Br oker s</ pty: fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: fi Account Nunber >
<pty: fi Ref erenceText >For the account of Harry Smth-
/ 883733333</ pty: fi Ref erenceText >
</ pty: Fl Routi ngl nf or nati on>
</ pty: benefi ci aryl nf or mati on>
</ pty: Paynent | nstructi ons>
</ pty: paynent | nst ruct i ons>
</pty: Settl enentlnstructions>
</pty:settlenentlnfornation>
</pty: Party>
<l--
Al so expected is the full settlenent instructions for:
<pty: part yRef erenceName>XYZ | nvest nent bank</ pty: part yRef er enceName>

-->
</pty:tradeParties>
</ pty: Partyl nf ornati on>
</fpm : partyl nformation>

</fpm : Trade>
</ fpm : FpM.>

1.2.4 FX Digital

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

<l-- Copyright (c) 1999 by J.P. Morgan 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: n¥"ur n: f pm - noney"
xmns:r="urn:fpm-rate">
<f pnt : Tr ade>
<f pnt : tradel Ds>
<tid: Tradel Ds xm ns:tid="urn:fpni-Tradel D'>
<tid: Tr adel D>
<tid: partyRef erence>XYZ | nvest enent Bank</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>
<tid: partyRef erence>ABC | nvest nent s</ti d: part yRef erence>
<tid: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 >
<f pbn: FXBi nar yQpti on xm ns: f pbn="ur n: f pm - FX- Pr oduct - Bi nar yQpt i on" >
<f pbn: product | D>P123908</ f pbn: pr oduct | D>
<f pbn: pr oduct Type>Di gi t al </ f pbn: pr oduct Type>
<f pbn: bi naryQti on>
<f tbn: FXBi nar yQot i onTenpl at e xm ns: ft bn="ur n: f pm - FX- Tenpl at e- Bi nar yQot i on"
xm ns: f xos="ur n: f pm - FXO shar ed" >
<f xos: f xQpt i onBi nar yCor e>
<f xos: FXQpt i onBi nar yCor e>
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<f xos: buyer Ref er ence>XYZ | nvest enent Bank</f xos: buyer Ref er ence>
<f xos: sel | er Ref er ence>ABC | nvest ment s</ f xos: sel | er Ref er ence>
<f xos: ccy1>JPY</ f xos: ccyl>
<f xos: ccy2>USD</ f xos: ccy2>
<fxos: put Cal | >
<fxos: PutCal | >
<f xos: i ndi cat or >PUT</ f xos: i ndi cat or >
<f xos: ccy>JPY</ f xos: ccy>
</ fxos: Put Cal | >
</fxos: put Cal | >
<f xos: bi nar yRat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r: quot eBasi s>CCY1PERCCY2</ r : quot eBasi s>
<r:rate>121</r:rate>
</r: FXRat e>
</ f xos: bi nar yRat e>
<f xos: opti onMat uri ty>
<fxos: Qoti onMat uri ty>
<f xos: dat e>1999- 09- 01</ f xo0s: dat e>
<f xos: cut of f Locat i on>NYC</ f xos: cut of f Locat i on>
<f xos: cut of f Ti me>10: 00 AMK/ f xos: cut of f Ti me>
</ fxos: Qpti onMaturity>
</fxos: optionMaturity>
<f xos: bi nar yNot i onal >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m arount >
</ m Money>
</ fxos: bi naryNot i onal >
<f xos: set t | ement Dat €>1999- 09- 03</ f xos: set t | ement Dat e>
</ fxos: FXOpt i onBi nar yCor e>
</ f xos: f xQpt i onBi nar yCor e>
<f xos: opti onPri ce>
<f xos: Qopt i onPr em un®»
<I-- premuntermcoul d be ccyl/ccy2, ccy2/ccyl, %cyl, %cy2 -->
<f xos: pr em unTer n»
<f xos: Prem unfer n»
<f xos: quot eBasi s>PERCENTCCY2</ f xo0s: quot eBasi s>
<f xos: val ue>0. 0015</ f xos: val ue>
</ f xos: Pr em unTer n»
</ f xos: pr em unTer n»
<f xos: pr em umArmount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1500</ m anount >
</ m Money>
</ f xos: pr em umAnount >
<f xos: pr em unPaynent Dat e>1999- 07- 01</ f xos: pr eni unPaynent Dat e>
</ f xos: Qpt i onPr em un®
</fxos: optionPrice>
</ ftbn: FXB nar yQpti onTenpl at e>
</ f pbn: bi nar yQpt i on>
</ f pbn: FXBi nar yQpt i on>
</fpm : product >
<f pm : partyl nf or nati on>
<pty: Partylnformation xmns: pty="urn: fpm-party" xmns:a="urn: fpn -contact">
<pty:tradeParties>
<pty: Party nanme="ABC Trust">
<pty: part yType>COUNTERPARTY</ pt y: part yType>
<pty: cor por at el nf or mat i on>
<pt y: Cor por at el nf or mat i on>
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<pt y: shor t Nane>ABC | nvest nent s</ pt y: shor t Narmre>
</ pty: Cor por at el nf or mat i on>
</ pty: cor por at el nf or nati on>
<pty: confirm nformation>
<pty: Confirm nformnati on>
<pty: pri maryConfirnCont act >
<a: Contact xm ns:a="urn:fpn-contact">
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>ABC | nvest nent s</ a: cont act O gani zat i onNane>
<a: enai | Addr ess>j sni t h@bc. conx/ a: enai | Addr ess>
<a: phoneNunber >212- 888- 1234</ a: phoneNunber >
<a: f axNunber >212- 888- 8888</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a:streetLine>123, Park Avenue</a:street Li ne>
</ a: Street Addr ess>
</ a: street Addr ess>
<a: city>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>10387</ a: post al Code>
</ a: Addr ess>
</ a: cont act Addr ess>
</ a: Cont act >
</ pty: pri maryConfirmCont act >
</ pty: Confirm nformati on>
</ pty: confirm nformnation>
<pty:settlenent|nfornation>
<pty: Settlenentlnstructions>
<pty: settl enent Cont act >
<a: Contact xm ns:a="urn:fpni-contact">
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onNarme>Tr ade Set t | ement s</ a: cont act O gani zat i onName>
<a: phoneNunber >212- 888- 1434</ a: phoneNunber >
<a: f axNunber >212- 888- 6668</ a: f axNunber >
</ a: Cont act >
</pty:settl ement Cont act >
<pty: paynent | nstructi ons>
<pty: Paynent | nstructi ons>
<pty:settlenent Qurrency>CBP</pty: settl ement Qurrency>
<pty: payFr om\ame>ABC Bank PLC</ pty: payFr oniNane>
<pty: correspondent | nf or nati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Bank PLC</pty:fi Name>
<pty:fi Address>
<a: Addr ess>
<a:city>London</a: city>
<a: count r y>WK</ a: count ry>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pt y: fi Account Nunber >
<pty: fi Routi ngl D>ABCA5678UK33</ pty: fi Routi ngl D>
<pty: fi Routingl DType>Swi ft Bl C</ pty: fi Routi ngl DType>
</ pty: Fl Routi ngl nf or nat i on>
</ pty: correspondent | nf or mat i on>
<pty:intermedi aryl nformation>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank PLC</pty:fi Name>
<pty: fi Account Nunber >293774</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or nat i on>
</pty:internedi aryl nf or mati on>
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<pty: benefi ci aryl nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Br oker s</ pty: fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: fi Account Nunber >
<pty: fi Ref erenceText >For the account of Harry Smth-
/ 883733333</ pty: fi Ref erenceText >
</ pty: Fl Routi ngl nf or nati on>
</ pty: benefi ci aryl nf or mati on>
</ pty: Paynent | nstructi ons>
</ pty: paynent | nst ructi ons>
</pty: Settl enentlnstructions>
</pty:settlement!|nfornation>
</pty: Party>
<l--
Al so expected is the full settlenent instructions for:
<pty: part yRef erenceName>XYZ | nvest nent bank</ pty: part yRef er enceName>

-->
</pty:tradeParties>
</ pty: Partyl nf ornati on>
</fpm : partyl nformati on>

</fpm : Trade>
</ fpm : FpM_>

1.2.5 FX Double Knock-out

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

<l-- Qopyright (c) 1999 by J.P. Morgan 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: n¥"ur n: f pm - noney"
xmns:r="urn:fpm-rate">
<f pnt : Tr ade>
<f pm : tradel Ds>
<tid: Tradel Ds xm ns:tid="urn:fpni-Tradel D'>
<tid: Tr adel D>
<tid: partyRef erence>XYZ | nvestenent Bank</ti d: part yRef er ence>
<tid:transacti onRef erenceNunber >237732</ti d: t ransact i onRef er enceNunber >
</tid: Tradel D>
<tid: Tr adel D>
<tid: partyRef erence>ABC | nvest nent s</ti d: part yRef erence>
<tid:transacti onRef erenceNunber >1230</ti d: t r ansact i onRef er enceNunber >
</tid: Tradel D>
</tid: Tradel Ds>
</fpm :tradel Ds>
<f pn : product >
<f pba: FXBarri er Qti on xn ns: f ppba="ur n: f pm - FX- Product - Barri er Qoti on" >
<f pba: pr oduct | D>P123908</ f pba: pr oduct | D>
<f pba: pr oduct Type>Doubl eKnockQut </ f pba: pr oduct Type>
<f pba: barri er ot i on>
<ftba: FXBarri er Qpti onTenpl at e xni ns: ftba="urn: f pn - FX- Tenpl at e-Barri er Qoti on"
xm ns: f xos="ur n: f pm - FXO shar ed" >
<f xos: st yl e>Eur opean</ f xos: styl e>
<f xos: f xQpt i onCor e>
<f xos: FXpt i onCor e>
<f xos: buyer Ref er ence>XYZ | nvest ement Bank</ f xos: buyer Ref er ence>
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<f xos: sel | er Ref er ence>ABC | nvest nent s</ f xos: sel | er Ref er ence>

<f xos: ccy1>JPY</ f xos: ccyl>
<f xos: ccy2>USD</ f xos: ccy2>
<f xos: baseCcy>USD</ f x0s: baseCcy>
<fxos: put Cal | >
<fxos: PutCal | >
<f xos: i ndi cat or >PUT</ f xos: i ndi cat or >
<f xos: ccy>JPY</ f xos: ccy>
</ fxos: Put Cal | >
</fxos: put Cal | >
<f xos: ccylAnount >
<m Money>
<m ccy>JPY</ m ccy>
<m anount >120000000</ m arount >
</ m Money>
</ f xos: ccylAnount >
<f xos: ccy2Anount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >10000000</ m anount >
</ m Money>
</ f xos: ccy2Anount >

<f xos: set t | enent Dat €>1999- 09- 03</ f xos: set t | enent Dat e>

<f xos: stri keRat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>UsD</r: ccy2>
<r : quot eBasi s>QCY1PERCCY2</ r : quot eBasi s>
<r:rate>120</r:rate>
</r: FXRat e>
</ fxos: stri keRat e>
<f xos: opti onMat uri ty>
<f xos: Qpti onMat urity>
<f xos: dat €>1999- 09- 01</ f xo0s: dat e>

<f xos: cut of f Locat i on>NYC</ f xos: cut of f Locat i on>
<f xos: cut of f Ti me>10: 00 AN/ f xos: cut of f Ti ne>

</fxos: ptionMaturity>
</ fxos: opti onMaturity>
</ fxos: FXOpt i onCor e>
</ fxos: fxOpt i onCor e>
<fxos: fxQptionBarri er s>
<l-- 1 or nore fxoptionbarriercore -->
<f xos: FXQpt i onBarri er Cor >
<f xos: barri er Type>KNOCKQUT</ f xos: barri er Type>
<f xos: di rect i on>DOMK/ f xos: di r ecti on>
<f xos: barri er Rat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r: quot eBasi s>CCY1PERCCY2</ r : quot eBasi s>
<r:rate>122</r:rate>
</r: FXRat e>
</fxos: barri er Rat e>
</ fxos: FXCpti onBarri er Cor e>
<f xos: FXQpt i onBarri er Cor >
<f xos: barri er Type>KNOCKQUT</ f xos: barri er Type>
<f xos: di rect i on>DOMK/ f xos: di r ecti on>
<f xos: barri er Rat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r: quot eBasi s>CCY1PERCCY2</ r : quot eBasi s>
<r:rate>118</r:rate>
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</r: FXRat e>
</fxos: barrier Rat e>
</ fxos: FXQpti onBarri er Cor e>
</fxos: fxCptionBarriers>
<f xos: opti onPri ce>
<f xos: Qpt i onPr em unv
<l-- premuntermcoul d be ccyl/ccy2, ccy2/ccyl, %cyl, %cy2 -->
<f xos: pr em uner n»
<f xos: Prem unier n»
<f xos: quot eBasi s>PERCENTCCY2</ f xo0s: quot eBasi s>
<f xos: val ue>0. 0015</ f xos: val ue>
</ f xos: Pr em unTer n»
</ f xos: pr em unTer n»
<f xos: pr em unArmount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1500</ m anount >
</ m Money>
</ f xos: pr em unArmount >
<f xos: pr em unPaynent Dat e>1999- 07- 01</ f xos: pr em unPaynent Dat e>
</ fxos: ot i onPreni unvy
</ f xos: opti onPri ce>
</ftba: FXBarrier Qoti onTenpl at e>
</ fpba: barrier Qoti on>
</ fpba: FXBarri er Ooti on>
</ fpm : product >
<f pn : partyl nf or nat i on>
<pty:Partylnformati on xnm ns: pty="urn: fpm-party" xmns:a="urn: fpn-contact">
<pty:tradeParties>
<pty: Party name="ABC Trust">
<pty: part yType>CONTERPARTY</ pty: part yType>
<pty: cor por at el nf or mati on>
<pt y: Cor por at el nf or mat i on>
<pt y: short Nane>ABC | nvest nent s</ pt y: shor t Narme>
</ pty: Cor por at el nf or mat i on>
</ pty: cor por at el nf or nati on>
<pty: confirm nformation>
<pty: Confirm nfornati on>
<pty: pri maryConfirnCont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>ABC | nvest ment s</ a: cont act O gani zat i onName>
<a: enai | Addr ess>j sm t h@bc. conx/ a: enai | Addr ess>
<a: phoneNunber >212- 888- 1234</ a: phoneNunber >
<a: f axNunber >212- 888- 8888</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a:streetLine>123, Park Avenue</a:street Li ne>
</ a: Street Addr ess>
</ a: street Addr ess>
<a: city>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>10387</ a: post al Code>
</ a: Addr ess>
</ a: cont act Addr ess>
</ a: Cont act >
</ pty: pri maryConfirmCont act >
</ pty: Confirm nformati on>
</ pty: confirm nformnation>
<pty:settlenent|nfornation>
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<pty: Settl enentlnstructions>
<pty: settl enent Cont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onNarme>Tr ade Set t | ement s</ a: cont act O gani zat i onNane>
<a: phoneNunber >212- 888- 1434</ a: phoneNunber >
<a: f axNunber >212- 888- 6668</ a: f axNunber >
</ a: Cont act >
</ pty: settl enent Cont act >
<pty: paynent | nstructi ons>
<pty: Paynent | nstructi ons>
<pty:settl|enent Qurrency>CBP</pty: settl ement Qurrency>
<pty: payFr om\ame>ABC Bank PLC</ pty: payFr oniNane>
<pty: cor r espondent | nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Bank PLC</pty: fi Nane>
<pty:fi Address>
<a: Addr ess>
<a:city>London</a: city>
<a: count r y>K</ a: count r y>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pt y: f i Account Nunber >
<pty: fi Routi ngl D>ABCA5678UK33</ pty: fi Routi ngl D>
<pty: fi Routi ngl DType>Swi ft Bl G/ pty: fi Routi ngl DType>
</ pty: Fl Routi ngl nf or nati on>
</ pty: correspondent | nf or mat i on>
<pty:internedi aryl nfor mati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank PLC</ pty: fi Nane>
<pty: fi Account Nunber >293774</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or nati on>
</pty:intermedi aryl nf or mati on>
<pty: benefi ci aryl nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Br oker s</ pty: fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: fi Account Nunber >
<pty: fi Ref erenceText >For the account of Harry Smth-
/ 883733333</ pty: fi Ref erenceText >
</ pty: Fl Routi ngl nf or nat i on>
</ pty: benefi ci aryl nf or mati on>
</ pty: Paynent | nst ruct i ons>
</ pty: paynent | nstructi ons>
</pty: Settlenentl|nstructions>
</pty:settlenentlnfornation>
</pty: Party>
<l--
Al so expected is the full settlenent instructions for:
<pty: part yRef erenceName>XYZ | nvest nent bank</ pty: part yRef er enceName>

-->
</pty:tradeParties>
</ pty: Partyl nf or nati on>
</fpm : partyl nformation>

</fpm : Trade>
</ fpm : FpM_>

1.2.6 FX Knock-in

<?xm version="1.0" standal one="no"?>
<l-- Qopyright (c) 1999 by J.P. Morgan and Pricewat er houseCoopers.
Pri cewat er houseCoopers refers to the individual menber firns of the world
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wi de Pricewat er houseCoopers organi zation. Al rights reserved.
-->

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

<! DOCTYPE f pmi : FpM. SYSTEM "fpni . dtd" >
<fpnt : FpM. xm ns: f pm ="ur n: f pm - FpM."
xm ns: n¥"ur n: f pm - money”
xmins:r="urn:fpm-rate">
<f pm : Tr ade>
<f pnt : tradel Ds>
<tid: Tradel Ds xm ns:tid="urn:fpni-Tradel D'>
<tid: Tr adel D>
<tid: partyRef erence>XYZ | nvest enent Bank</ti d: part yRef er ence>
<tid:transacti onRef erenceNunber >237732</ti d: t ransact i onRef er enceNunber >
</tid: Tradel D>
<ti d: Tr adel D>
<tid: partyRef erence>ABC | nvest ment s</ti d: part yRef er ence>
<tid:transacti onRef erenceNunber >1230</ti d: t r ansact i onRef er enceNunber >
</tid: Tradel D>
</tid: Tradel Ds>
</fpm :tradel Ds>
<f pm : pr oduct >
<f pba: FXBarri er Qoti on xm ns: f ppa="urn: f pm - FX- Product - Barri er Opti on">
<f pba: pr oduct | D>P123908</ f pba: pr oduct | >>
<f pba: pr oduct Type>Knockl n</ f pba: pr oduct Type>
<f pba: barri er Qoti on>
<ftba: FXBarrier Qoti onTenpl ate xm ns: ftba="urn: f pni - FX- Tenpl at e- Barri er Ot i on"
xm ns: f xos="ur n: f pn - FXO shar ed" >
<f xos: st yl e>Eur opean</ f xos: styl e>
<f xos: f xQpt i onCor e>
<f xos: FXQpt i onCor e>
<f xos: buyer Ref er ence>XYZ | nvest enent Bank</f xos: buyer Ref er ence>
<f xos: sel | er Ref er ence>ABC | nvest nent s</ f xos: sel | er Ref er ence>
<f xos: ccy1>JPY</ f xos: ccyl>
<f xos: ccy2>USD</ f xos: ccy2>
<f xos: baseCcy>USD</ f xos: baseCcy>
<f xos: put Cal | >
<f xos: PutCal | >
<f xos: i ndi cat or >PUT</ f xos: i ndi cat or >
<f xos: ccy>JPY</ f xos: ccy>
</ fxos: Put Cal | >
</fxos: put Cal | >
<f xos: ccylAnount >
<m Money>
<m ccy>JPY</ m ccy>
<m anount >120000000</ m arount >
</ m Money>
</ fxos: ccylAmount >
<f x0s: ccy2Anount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m arount >
</ m Money>
</ fxos: ccy2Amount >
<f xos: set t | ement Dat €>1999- 09- 03</ f xos: set t | ement Dat e>
<fxos: strikeRat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r: quot eBasi s>CCY1PERCCY2</ r : quot eBasi s>
<r:rate>120</r:rate>
</r: FXRat e>
</ fxos: stri keRat e>
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<f xos: opti onMat uri ty>
<f xos: Qpti onMat uri ty>
<f xos: dat €>1999- 09- 01</ f xos: dat e>
<f xos: cut of f Locat i on>NYC</ f xos: cut of f Locat i on>
<f xos: cut of f Ti me>10: 00 AMK/ f xos: cut of f Ti me>
</fxos: ptionMaturity>
</ fxos: opti onMaturity>
</ fxos: FXOpt i onCor e>
</ f xos: f xQpt i onCor e>
<f xos: f xQpti onBarri ers>
<f xos: FXQpt i onBarri er Cor e>
<f xos: barri er Type>KNOCKI N</ f xos: bar ri er Type>
<f xos: di rect i on>DOMK/ f xos: di r ecti on>
<f xos: barri er Rat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>UsD</r: ccy2>
<r : quot eBasi s>QCY1PERCCY2</ r : quot eBasi s>
<r:rate>122</r:rate>
</r:FXRat e>
</fxos: barrier Rat e>
</ fxos: FXQpti onBarri er Cor e>
</fxos: fxCptionBarriers>
<f xos: opti onPri ce>
<f xos: Qpt i onPr em unv
<l-- premuntermcoul d be ccyl/ccy2, ccy2/ccyl, %cyl, %cy2 -->
<f xos: pr em uner n»
<f xos: Prem unier n»
<f xos: quot eBasi s>PERCENTCCY2</ f xo0s: quot eBasi s>
<f xos: val ue>0. 0015</ f xos: val ue>
</ f xos: Pr em unTer n»
</ f xos: pr em unTer n»
<f xos: pr em umArmount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1500</ m anount >
</ m Money>
</ f xos: pr em umAnount >
<f xos: pr em unPaynent Dat e>1999- 07- 01</ f xos: pr eni unPaynent Dat e>
</ fxos: ot i onPreni unv
</ f xos: opti onPri ce>
</ftba: FXBarrier Qoti onTenpl at e>
</fpba: barrier Qoti on>
</ fpba: FXBarri er Opti on>
</ fpm : product >
<f pnt : partyl nf or nat i on>
<pty:Partylnformati on xnm ns: pty="urn: fpm-party" xmns:a="urn: fpn-contact">
<pty:tradeParties>
<pty: Party name="ABC Trust">
<pty: partyType>COUNTERPARTY</ pt y: part yType>
<pty: cor por at el nf or mati on>
<pt y: Cor por at el nf or mat i on>
<pt y: short Nane>ABC | nvest nent s</ pt y: shor t Narmre>
</ pty: Cor por at el nf or mat i on>
</ pty: cor por at el nf or nat i on>
<pty: confirm nformation>
<pty: Confirm nfornati on>
<pty: pri maryConfirnCont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>ABC | nvest nent s</ a: cont act O gani zat i onNane>
<a: enai | Addr ess>j sni t h@bc. conx/ a: enai | Addr ess>
<a: phoneNunber >212- 888- 1234</ a: phoneNunber >
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<a: f axNunber >212- 888- 8888</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a: streetLine>123, Park Avenue</a:streetLi ne>
</ a: Street Addr ess>
</ a: street Addr ess>
<a: city>New York</a: city>
<a: st at e>NY</ a: st at e>
<a: count ry>US</ a: count ry>
<a: post al Code>10387</ a: post al Code>
</ a: Addr ess>
</ a: cont act Addr ess>
</ a: Cont act >
</ pty: pri maryConfi r nCont act >
</ pty: Confirm nformation>
</ pty:confirm nformati on>
<pty:settlenent|nformnation>
<pty: Settl enentlnstructions>
<pty: settl enent Cont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onNarme>Tr ade Set t | ement s</ a: cont act O gani zat i onNane>
<a: phoneNunber >212- 888- 1434</ a: phoneNunber >
<a: f axNunber >212- 888- 6668</ a: f axNunber >
</ a: Cont act >
</ pty: settl enent Cont act >
<pty: paynent | nstruct i ons>
<pty: Paynent | nstructi ons>
<pty:settl| enent Qurrency>CBP</pty: settl ement Qurrency>
<pty: payFr om\ame>ABC Bank PLC</ pty: payFr oniNane>
<pty: correspondent | nf or nati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Bank PLC</pty:fi Name>
<pty:fi Address>
<a: Addr ess>
<a:city>London</a: city>
<a: count ry>WK</ a: count ry>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pt y: f i Account Nunber >
<pty: fi Routi ngl D>ABCA5678UK33</ pty: fi Routi ngl D>
<pty: fi Routi ngl DType>Swi ft Bl G/ pty: fi Routi ngl DType>
</ pty: Fl Routi ngl nf or nati on>
</ pty: correspondent | nf or mat i on>
<pty:internedi aryl nfor mati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank PLC</ pty: fi Nane>
<pty: fi Account Nunber >293774</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or nati on>
</pty:intermedi aryl nf or mati on>
<pty: benefi ci aryl nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Br oker s</ pty: fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: f i Account Nunber >
<pty: fi Ref erenceText >For the account of Harry Smth-
/ 883733333</ pty: fi Ref erenceText >
</ pty: Fl Routi ngl nf or nati on>
</ pty: benefi ci aryl nf or mati on>
</ pty: Paynent | nstructi ons>
</ pty: paynent | nst ruct i ons>
</pty: Settlenentlnstructions>
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</pty:settl enentlnfornati on>
</pty: Party>
<l--
Al so expected is the full settlenent instructions for:
<pty: part yRef erenceName>XYZ | nvest nent bank</ pty: part yRef er enceName>

-->
</pty:tradeParties>
</ pty: Partyl nf ornati on>
</fpm : partyl nformation>

</fpm : Trade>
</ fpm : FpM_>

1.2.7 EX Knock-out

<?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 fpni: FpM. SYSTEM "fpmi . dtd" >
<fpm : FpM. xni ns: f pm =" ur n: f pm - FpM."
xm ns: n¥"ur n: f pm - noney"
xmns:r="urn:fpm-rate">
<f pnt : Tr ade>
<f pm : tradel Ds>
<tid: Tradel Ds xm ns:tid="urn:fpni-Tradel D'>
<ti d: Tr adel D>
<tid: partyRef erence>XYZ | nvest ement Bank</ti d: partyRef erence>
<tid:transacti onRef erenceNunber >237732</ti d: t ransact i onRef er enceNunber >
</tid: Tradel D>
<ti d: Tr adel D>
<tid: partyRef erence>ABC | nvest ment s</ti d: part yRef er ence>
<tid: transacti onRef erenceNunber >1230</ti d: t r ansact i onRef er enceNunber >
</tid: Tradel D>
</tid: Tradel Ds>
</fpm :tradel Ds>
<f pm : pr oduct >
<f pba: FXBarri er Qoti on xm ns: f ppa="urn: f pm - FX- Product - Barri er Opti on">
<f pba: pr oduct | D>P123908</ f pba: pr oduct | D>
<f pba: pr oduct Type>KnockQut </ f pba: pr oduct Type>
<f pba: barri er ot i on>
<ftba: FXBarri er Qpti onTenpl at e xn ns: ftba="urn: f pn - FX- Tenpl at e- Barri er Qoti on"
xm ns: f xos="ur n: f pm - FXO shar ed" >
<f xos: st yl e>Eur opean</ f xos: styl e>
<f xos: f xQpt i onCor e>
<f xos: FXpt i onCor e>
<f xos: buyer Ref er ence>XYZ | nvest ement Bank</ f xos: buyer Ref er ence>
<f xos: sel | er Ref er ence>ABC | nvest nent s</ f xos: sel | er Ref er ence>
<f xos: ccy1>JPY</ f xos: ccyl>
<f xos: ccy2>USD</ f xos: ccy2>
<f xos: baseCcy>USD</ f x0s: baseCcy>
<fxos: put Cal | >
<fxos: PutCal | >
<f xos: i ndi cat or >PUT</ f xos: i ndi cat or >
<f xos: ccy>JPY</ f xos: ccy>
</fxos: PutCal | >
</fxos: put Cal | >
<f xos: ccylAnount >
<m Money>
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<m ccy>JPY</ m ccy>
<m anount >120000000</ m arount >
</ m Money>
</ fxos: ccylAmount >
<f x0s: ccy2Anount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m arount >
</ m Money>
</ fxos: ccy2Amount >
<f xos: set t | ement Dat €>1999- 09- 03</ f xos: set t | ement Dat e>
<fxos: strikeRat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>UsD</r: ccy2>
<r : quot eBasi s>QCY1PERCCY2</ r : quot eBasi s>
<r:rate>120</r:rate>
</r: FXRat e>
</ fxos: stri keRat e>
<f xos: opti onMat uri ty>
<f xos: Qpti onMat uri ty>
<f xos: dat €>1999- 09- 01</ f xo0s: dat e>
<f xos: cut of f Locat i on>NYC</ f xos: cut of f Locat i on>
<f xos: cut of f Ti me>10: 00 AMK/ f xos: cut of f Ti me>
</fxos: ptionMaturity>
</ fxos: opti onMaturity>
</ fxos: FXOpt i onCor e>
</ f xos: f xQpt i onCor e>
<f xos: f xQpti onBarri ers>
<f xos: FXQpt i onBarri er Cor >
<f xos: barri er Type>KNOCKQUT</ f xos: barri er Type>
<f xos: di rect i on>DOMK/ f xos: di r ecti on>
<fxos: barri er Rat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r: quot eBasi s>CCY1PERCCY2</ r : quot eBasi s>
<r:rate>122</r:rate>
</r: FXRat e>
</fxos: barri er Rat e>
</ fxos: FXQpti onBarri er Cor e>
</fxos: fxCptionBarriers>
<f xos: opti onPri ce>
<f xos: Qpt i onPr em unv
<l-- premuntermcoul d be ccyl/ccy2, ccy2/ccyl, %cyl, %cy2 -->
<f xos: pr em uner n»
<f xos: Prem unier n»
<f xos: quot eBasi s>PERCENTCCY2</ f xo0s: quot eBasi s>
<f xos: val ue>0. 0015</ f xos: val ue>
</ f xos: Pr em unTer n»
</ f xos: pr em unTer n»
<f xos: pr em umArmount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1500</ m anount >
</ m Money>
</ f xos: pr em umAnount >
<f xos: pr em unPaynent Dat e>1999- 07- 01</ f xos: pr eni unPaynent Dat e>
</ f xos: Qpt i onPr em un®
</fxos: optionPrice>
</fthba: FXBarri er Qoti onTenpl at e>
</fpba: barrierQotion>
</ f pba: FXBarri er Qoti on>
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</ f pm : pr oduct >
<f pnt : partyl nf or nat i on>
<pty:Partylnformati on xnm ns: pty="urn: fpm-party" xmns:a="urn:fpn-contact">
<pty:tradeParties>
<pty: Party name="ABC Trust">
<pty: part yType>COUNTERPARTY</ pt y: part yType>
<pty: cor por at el nf or mati on>
<pt y: Cor por at el nf or mat i on>
<pty: short Nane>ABC | nvest nent s</ pt y: shor t Narmre>
</ pty: Cor por at el nf or mat i on>
</ pty: cor por at el nf or nat i on>
<pty: confirm nformation>
<pty: Confirm nfornati on>
<pty: pri mar yConfi r rCont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>ABC | nvest ment s</ a: cont act O gani zat i onName>
<a: enai | Addr ess>j sm t h@bc. conx/ a: enai | Addr ess>
<a: phoneNunber >212- 888- 1234</ a: phoneNunber >
<a: f axNunber >212- 888- 8888</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a:streetLine>123, Park Avenue</a:streetLi ne>
</ a: Street Addr ess>
</ a: street Addr ess>
<a: city>New York</a: city>
<a: st at e>NY</ a: st at e>
<a: count ry>US</ a: count ry>
<a: post al Code>10387</ a: post al Code>
</ a: Addr ess>
</ a: cont act Addr ess>
</ a: Cont act >
</ pty: pri maryConfirmCont act >
</ pty: Confirm nformati on>
</ pty: confirm nformnati on>
<pty:settlenent|nfornation>
<pty: Settlenentlnstructions>
<pty: settl enent Cont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onNarme>Tr ade Set t | ement s</ a: cont act O gani zat i onNane>
<a: phoneNunber >212- 888- 1434</ a: phoneNunber >
<a: f axNunber >212- 888- 6668</ a: f axNunber >
</ a: Cont act >
</ pty: settl enent Cont act >
<pty: paynent | nstructi ons>
<pty: Paynent | nstructi ons>
<pty:settl|enent Qurrency>CBP</pty: settl ement Qurrency>
<pty: payFr om\ame>ABC Bank PLC</ pty: payFr oniNane>
<pty: correspondent | nf or nati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Bank PLC</pty:fi Name>
<pty:fi Address>
<a: Addr ess>
<a:city>London</a: city>
<a: count ry>WK</ a: count ry>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pt y: fi Account Nunber >
<pty: fi Routi ngl D>ABCA5678K33</ pty: fi Rout i ngl D>
<pty: fi Routingl DType>Swi ft Bl C</ pty: fi Routi ngl DType>
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</ pty: Fl Routi ngl nf or nat i on>
</ pty: correspondent | nf or mat i on>
<pty:internedi aryl nfor mati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank PLC</ pty: fi Nane>
<pty: fi Account Nunber >293774</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or nati on>
</pty:intermedi aryl nf or mati on>
<pty: benefi ci aryl nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Br oker s</ pty: fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: f i Account Nunber >
<pty: fi Ref erenceText >For the account of Harry Smth-
/ 883733333</ pty: fi Ref er enceText >
</ pty: Fl Routi ngl nf or nat i on>
</ pty: benefi ci aryl nf or mati on>
</ pty: Paynent | nst ruct i ons>
</ pty: paynent | nstructi ons>
</pty: Settlenentl|nstructions>
</pty:settlenentlnfornation>
</pty: Party>
<l--
Al so expected is the full settlenent instructions for:
<pty: part yRef erenceName>XYZ | nvest nent bank</ pty: part yRef er enceName>

-->
</pty:tradeParties>
</ pty: Partyl nf or nati on>
</fpm : partyl nformati on>

</fpm : Trade>
</ fpm : FpM_>

1.2.8 FX American Option

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

<l-- Qopyright (c) 1999 by J.P. Morgan 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 fpni: FpM. SYSTEM "fpmi . dtd" >
<fpm : FpM. xni ns: f pm ="ur n: f pm - FpM."
xm ns: n¥"ur n: f pm - noney"
xmns:r="urn:fpm-rate" >
<f pnt : Tr ade>
<f pm : tradel Ds>
<tid: Tradel Ds xm ns:tid="urn:fpni-Tradel D'>
<ti d: Tr adel D>
<tid: partyRef erence>XYZ | nvest ement Bank</ti d: partyRef erence>
<tid:transacti onRef er enceNunber >237732</ti d: t ransact i onRef er enceNunber >
</tid: Tradel D>
<ti d: Tr adel D>
<tid: partyRef erence>ABC | nvest ment s</ti d: part yRef 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 pm : pr oduct >
<f pvo: FXVani | | aQpti on xm ns: f pvo="ur n: f pm - FX- Pr oduct - Vani | | aCpt i on" >
<f pvo: pr oduct | D>P123908</ f pvo: pr oduct | >>
<f pvo: pr oduct Type>Arer i can</ f pvo: pr oduct Type>
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<f pvo: vani | | aQpt i on>
<ftvo: FXVani | | apti onTenpl ate xm ns: ftvo="urn: f pni - FX- Tenpl at e- Vani | | aQpt i on"
xm ns: f xos="ur n: f pm - FXO shar ed" >
<f xos: f xQpt i onCor e>
<f xos: FXpt i onCor e>
<f xos: buyer Ref er ence>XYZ | nvest ement Bank</ f xos: buyer Ref er ence>
<f xos: sel | er Ref er ence>ABC | nvest nent s</ f xos: sel | er Ref er ence>
<f xos: ccy1>JPY</ f xos: ccyl>
<f xos: ccy2>USD</ f xos: ccy2>
<f xos: baseCcy>USD</ f x0s: baseCcy>
<fxos: put Cal | >
<fxos: PutCal | >
<f xos: i ndi cat or >PUT</ f xos: i ndi cat or >
<f xos: ccy>JPY</ f xos: ccy>
</fxos: Put Cal | >
</ fxos: putCal | >
<f xos: ccylAnount >
<m Money>
<m ccy>JPY</ m ccy>
<m anount >120000000</ m armount >
</ m Money>
</ f xos: ccylAnount >
<f xos: ccy2Anount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m anount >
</ m Money>
</ f xos: ccy2Anount >
<f xos: set t | ement Dat €>1999- 09- 03</ f xo0s: set t | enent Dat e>
<f xos: stri keRat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>UsD</r: ccy2>
<r : quot eBasi s>QCY1PERCCY2</ r : quot eBasi s>
<r:rate>120</r:rate>
</r: FXRat e>
</ fxos: stri keRat e>
<f xos: opti onMat uri ty>
<f xos: Qpti onMat uri ty>
<f xos: dat e>1999- 09- 01</ f xos: dat e>
<f xos: cut of f Locat i on>NYC</ f xos: cut of f Locat i on>
<f xos: cut of f Ti me>10: 00 AMK/ f xos: cut of f Ti me>
</ fxos: Qpti onMaturity>
</fxos: optionMaturity>
</ f xos: FXQpt i onCor e>
</ fxos: fxOpt i onCor e>
<f xos: opti onPri ce>
<f xos: Qpt i onPr em unv
<l-- premuntermcoul d be ccyl/ccy2, ccy2/ccyl, %cyl, %cy2 -->
<f xos: pr em uner n»
<f xos: Prem unier n»
<f xos: quot eBasi s>PERCENTCCY2</ f xo0s: quot eBasi s>
<f xos: val ue>0. 0015</ f xos: val ue>
</ f xos: Pr em unTer n»
</ f xos: pr em unTer n»
<f xos: pr em umArmount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1500</ m anount >
</ m Money>
</ f xos: pr em umAnount >
<f xos: pr em unPaynent Dat e>1999- 07- 01</ f xos: pr eni unPaynent Dat e>
</ f xos: Qpt i onPr em un®
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</ f xos: opti onPri ce>
</ftvo: FXVani | | aQpt i onTenpl at e>
</ fpvo:vani | | aQpti on>
</ fpvo: FXVani | | aQpt i on>
</ f pm : product >
<f pn : partyl nf or nat i on>
<pty:Partylnformation xnm ns: pty="urn: fpm-party" xmns:a="urn: fpn-contact">
<pty:tradeParties>
<pty: Party name="ABC Trust">
<pty: part yType>COUNTERPARTY</ pt y: part yType>
<pty: cor por at el nf or mati on>
<pt y: Cor por at el nf or mat i on>
<pt y: short Nane>ABC | nvest nent s</ pt y: shor t Narme>
</ pty: Cor por at el nf or nat i on>
</ pty: cor por at el nf or mat i on>
<pty: confirm nformnati on>
<pty: Confirm nformation>
<pty: pri mar yConfi r mCont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>ABC | nvest ment s</ a: cont act O gani zat i onName>
<a: enai | Addr ess>j sm t h@bc. conx/ a: enai | Addr ess>
<a: phoneNunber >212- 888- 1234</ a: phoneNunber >
<a: f axNunber >212- 888- 8888</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a: streetLine>123, Park Avenue</a:street Li ne>
</ a: Street Addr ess>
</ a: street Addr ess>
<a: city>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>10387</ a: post al Code>
</ a: Addr ess>
</ a: cont act Addr ess>
</ a: Cont act >
</ pty: pri maryConfirmCont act >
</ pty: Confirm nformation>
</ pty:confirm nformati on>
<pty:settlenent|nformnation>
<pty: Settl enentlnstructions>
<pty: settl enent Cont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onNarme>Tr ade Set t | ement s</ a: cont act O gani zat i onNane>
<a: phoneNunber >212- 888- 1434</ a: phoneNunber >
<a: f axNunber >212- 888- 6668</ a: f axNunber >
</ a: Cont act >
</ pty: settl enent Cont act >
<pty: paynent | nstructi ons>
<pty: Paynent | nstructi ons>
<pty:settl|enent Qurrency>CBP</pty: settl ement Qurrency>
<pty: payFr om\ame>ABC Bank PLC</ pty: payFr oniNane>
<pty: correspondent | nf or nati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Bank PLC</pty:fi Name>
<pty:fi Address>
<a: Addr ess>
<a:city>London</a: city>
<a: count ry>WK</ a: count ry>
</ a: Addr ess>
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</pty:fi Address>
<pty: fi Account Nunber >123456</ pt y: f i Account Nunber >
<pty: fi Routi ngl D>ABCA5678UK33</ pty: fi Routi ngl D>
<pty: fi Routingl DType>Swi ft Bl C</ pty: fi Rout i ngl DType>
</ pty: Fl Routi ngl nf or nati on>
</ pty: correspondent | nf or mat i on>
<pty:internedi aryl nfor mati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank PLC</ pty: fi Nane>
<pty: fi Account Nunber >293774</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or nati on>
</pty:intermedi aryl nf or mati on>
<pty: benefi ci aryl nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Brokers</pty: fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: fi Account Nunber >
<pty:fi Ref erenceText >For the account of Harry Smth-
/ 883733333</ pty: fi Ref er enceText >
</ pty: Fl Routi ngl nf or nat i on>
</ pty: benefi ci aryl nf or mati on>
</ pty: Paynent | nst ructi ons>
</ pty: paynent | nstructi ons>
</pty: Settlenentl|nstructions>
</pty:settlenentlnfornation>
</pty: Party>
<l--
Al so expected is the full settlenent instructions for:
<pty: part yRef erenceName>XYZ | nvest nent bank</ pty: part yRef er enceName>

-->
</pty:tradeParties>
</ pty: Partyl nf ornati on>
</fpm : partyl nformation>

</fpm : Trade>
</ fpm : FpM.>

1.2.9 FX European Option

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

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

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

-->

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

<! DOCTYPE f pm : FpM. SYSTEM "fpni . dtd" >
<fpm : FpM. xni ns: f pm ="ur n: f pm - FpM."
xm ns: n¥"ur n: f pm - noney"
xmns:r="urn:fpm-rate" >
<f pnt : Tr ade>
<f pm : tradel Ds>
<tid: Tradel Ds xm ns:tid="urn:fpni-Tradel D'>
<ti d: Tr adel D>
<tid: partyRef erence>XYZ | nvest ement Bank</ti d: partyRef erence>
<tid:transacti onRef erenceNunber >237732</ti d: t ransact i onRef er enceNunber >
</tid: Tradel D>
<ti d: Tr adel D>
<tid: partyRef erence>ABC | nvest ment s</ti d: part yRef er ence>
<tid:transacti onRef erenceNunber >1230</ti d: t r ansact i onRef er enceNunber >
</tid: Tradel D>
</ti d: Tradel Ds>
</fpm :tradel Ds>
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<f pm : pr oduct >
<f pvo: FXVani | | aQpti on xm ns: f pvo="ur n: f pm - FX- Pr oduct - Vani | | aCpt i on" >
<f pvo: pr oduct | D>P123908</ f pvo: pr oduct | >>
<f pvo: pr oduct Type>Eur opean</ f pvo: pr oduct Type>
<f pvo: vani | | aQpt i on>
<ftvo: FXVani | | aQpti onTenpl ate xni ns: ftvo="urn: f pni - FX- Tenpl at e- Vani | | aQpt i on
xm ns: f xos="ur n: f pm - FXO shar ed" >
<f xos: f xQpt i onCor e>
<f xos: FXpt i onCor e>
<f xos: buyer Ref er ence>XYZ | nvest ement Bank</ f xos: buyer Ref er ence>
<f xos: sel | er Ref er ence>ABC | nvest nent s</ f xos: sel | er Ref er ence>
<f xos: ccy1>JPY</ f xos: ccyl>
<f xos: ccy2>USD</ f xos: ccy2>
<f xos: baseCcy>USD</ f xos: baseCcy>
<f xos: put Cal | >
<f xos: PutCal | >
<f xos: i ndi cat or >PUT</ f xos: i ndi cat or >
<f xos: ccy>JPY</ f xos: ccy>
</fxos: Put Cal | >
</fxos: putCal | >
<f xos: ccylAnount >
<m Money>
<m ccy>JPY</ m ccy>
<m anount >120000000</ m armount >
</ m Money>
</ f xos: ccylAnount >
<f xos: ccy2Anount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m anount >
</ m Money>
</ f xos: ccy2Anount >
<f xos: set t | ement Dat €>1999- 09- 03</ f xo0s: set t | enent Dat e>
<f xos: stri keRat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>UsD</r: ccy2>
<r : quot eBasi s>QCY1PERCCY2</ r : quot eBasi s>
<r:rate>120</r:rate>
</r: FXRat e>
</ fxos: stri keRat e>
<f xos: opti onMat uri ty>
<fxos: Qoti onMat uri ty>
<f xos: dat e>1999- 09- 01</ f xo0s: dat e>
<f xos: cut of f Locat i on>NYC</ f xos: cut of f Locat i on>
<f xos: cut of f Ti me>10: 00 AMK/ f xos: cut of f Ti me>
</ fxos: Qpti onMaturity>
</fxos: optionMaturity>
</ f xos: FXQpt i onCor e>
</ fxos: fxOpt i onCor e>
<f xos: opti onPri ce>
<f xos: Qpt i onPr em unv
<l-- premuntermcoul d be ccyl/ccy2, ccy2/ccyl, %cyl, %cy2 -->
<f xos: pr em uner n»
<f xos: Prem unier n»
<f xos: quot eBasi s>PERCENTCCY2</ f xo0s: quot eBasi s>
<f xos: val ue>0. 0015</ f xos: val ue>
</ f xos: Pr em unTer n»
</ f xos: pr em unTer n»
<f xos: pr em umArmount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1500</ m anount >
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</ m Money>
</ fxos: prem umArmount >
<f xos: pr em unPaynent Dat e>1999- 07- 01</ f xos: pr em unPaynent Dat e>
</ fxos: ot i onPreni unvy
</ f xos: opti onPri ce>
</ftvo: FXVani | | aQpt i onTenpl at e>
</ fpvo:vani | | aQpti on>
</ fpvo: FXVani | | aQpt i on>
</ f pm : product >
<f pn : partyl nf or nat i on>
<pty:Partylnformati on xnm ns: pty="urn: fpm-party" xmns:a="urn:fpni-contact">
<pty:tradeParties>
<pty: Party name="ABC Trust">
<pty: part yType>COUNTERPARTY</ pt y: part yType>
<pty: cor por at el nf or mat i on>
<pt y: Cor por at el nf or mat i on>
<pt y: shor t Name>ABC | nvest nent s</ pty: short Nane>
</ pty: Cor por at el nf or nat i on>
</ pty: cor por at el nf or mat i on>
<pty: confirmn nfornati on>
<pty: Confirm nformation>
<pty: pri mar yConfi r mCont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>ABC | nvest ment s</ a: cont act O gani zat i onName>
<a: enai | Addr ess>j sm t h@bc. conx/ a: enai | Addr ess>
<a: phoneNunber >212- 888- 1234</ a: phoneNunber >
<a: f axNunber >212- 888- 8888</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a:streetLine>123, Park Avenue</a:street Li ne>
</ a: Street Addr ess>
</ a: street Addr ess>
<a: city>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>10387</ a: post al Code>
</ a: Addr ess>
</ a: cont act Addr ess>
</ a: Cont act >
</ pty: pri maryConfi r nCont act >
</ pty: Confirm nformnation>
</ pty:confirm nformati on>
<pty:settlenent|nformation>
<pty: Settl enentlnstructions>
<pty: settl enent Cont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onNarme>Tr ade Set t | ement s</ a: cont act O gani zat i onNane>
<a: phoneNunber >212- 888- 1434</ a: phoneNunber >
<a: f axNunber >212- 888- 6668</ a: f axNunber >
</ a: Cont act >
</ pty: settl enent Cont act >
<pty: paynent | nstructi ons>
<pty: Paynent | nstructi ons>
<pty:settl|enent Qurrency>CBP</pty: settl ement Qurrency>
<pty: payFr om\ame>ABC Bank PLC</ pty: payFr oniNane>
<pty: correspondent | nf or nati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Bank PLC</pty:fi Name>
<pty:fi Address>
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<a: Addr ess>
<a:city>London</a: city>
<a: count r y>K</ a: count r y>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pt y: f i Account Nunber >
<pty: fi Routi ngl D>ABCA5678UK33</ pty: fi Routi ngl D>
<pty: fi Routi ngl DType>Swi ft Bl C</ pty: fi Routi ngl DType>
</ pty: Fl Routi ngl nf or nati on>
</ pty: correspondent | nf or mat i on>
<pty:internedi aryl nfor mati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank PLC</ pty: fi Nane>
<pty: fi Account Nunber >293774</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or nat i on>
</pty:internedi aryl nf or mati on>
<pty: benefi ci aryl nf or nat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Brokers</pty: fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: f i Account Nunber >
<pty: fi Ref erenceText >For the account of Harry Smth-
/ 883733333</ pty: fi Ref er enceText >
</ pty: Fl Routi ngl nf or nat i on>
</ pty: benefi ci aryl nf or mati on>
</ pty: Paynent | nst ruct i ons>
</ pty: paynent | nstructi ons>
</pty: Settlenentl|nstructions>
</pty:settlenentlnfornation>
</pty: Party>
<l--
Al so expected is the full settlenent instructions for:
<pty: part yRef erenceName>XYZ | nvest nent bank</ pty: part yRef er enceName>

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

1.2.10 FX Outright

<?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 erhouseCoopers organi zation. Al rights reserved.

-->

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

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

<fpnt : FpM- xmi ns: f pm ="ur n: f pm - FpM."
xm ns: n¥"ur n: f pm - money”
xmns:r="urn:fpm-rate">
<f pm : Tr ade>
<f pnt : tradel Ds>
<tid: Tradel Ds xm ns:tid="urn:fpni-Tradel D'>
<tid: Tr adel D>
<tid: partyRef erence>XYZ | nvestenent Bank</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>
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<ti d: partyRef erence>ABC | nvest nent s</ti d: part yRef erence>
<tid:transacti onRef erenceNunber >1230</ti d: t r ansact i onRef er enceNunber >
</tid: Tradel D>
</tid: Tradel Ds>
</fpm :tradel Ds>
<f pn : product >
<f psl : FXSi ngl eLeg xni ns: f psl =" ur n: f pm - FX- Pr oduct - Si ngl eLeg" >
<f psl : product | D>P123908</ f psl : pr oduct | D>
<f psl : product Type>Qut ri ght </ f psl : pr oduct Type>
<f psl : f xLeg>
<ftsl:FXLegTenpl ate xmns: ftsl="urn:fpnl-FX- Tenpl at e-Leg" xm ns: f xs="ur n: f pni - shar ed-
FX' >
<f xs: ccy1>SFC</ f xs: ccy1>
<f xs: ccy2>@BP</ f xs: ccy2>
<f xs: ccylBuyer Ref er ence>ABC | nvest ment s</ f xs: ccy1Buyer Ref er ence>
<f xs: ccy2Buyer Ref erence>XYZ | nvest enent Bank</f xs: ccy2Buyer Ref er ence>
<f xs: ccylAmount >
<m Money>
<m ccy>SFC</ m ccy>
<m anount >15600000</ m anount >
</ m Money>
</ f xs: ccylAnount >
<f xs: ccy2Amount >
<m Money>
<m ccy>@BP</ m ccy>
<m anount >10000000</ m anount >
</ m Money>
</ f xs: ccy2Anount >
<f xs: set t | enent Dat e>1999- 09- 01</ f xs: set t | erment Dat e>
<f xs: exchangeRat e>
<r: FXRat e>
<r:ccyl>SFC</r:ccyl>
<r:ccy2>@BP</r:ccy2>
<r:type>offer</r:type>
<r: quot eBasi s>CCY1PERCCY2</ r : quot eBasi s>
<r:rate>l.56</r:rate>
</r: FXRat e>
</ f xs: exchangeRat e>
</ftsl:FXLegTenpl at e>
</fpsl:fxLeg>
</ fpsl : FXS ngl eLeg>
</fpm : product >
<f pm : partyl nf or nati on>
<pty: Partylnformation xmns: pty="urn: fpm -party" xmns:a="urn: fpn -contact">
<pty:tradeParties>
<pty: Party nane="ABC Trust">
<pty: part yType>COUNTERPARTY</ pt y: part yType>
<pty: cor por at el nf or mat i on>
<pt y: Cor por at el nf or mat i on>
<pt y: shor t Name>ABC | nvest nent s</ pty: short Nane>
</ pty: Cor por at el nf or nat i on>
</ pty: cor por at el nf or mat i on>
<pty: confirmn nfornati on>
<pty: Confirm nformation>
<pty: pri mar yConfi r mCont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>ABC | nvest ment s</ a: cont act O gani zat i onName>
<a: enai | Addr ess>j sm t h@bc. conx/ a: enai | Addr ess>
<a: phoneNunber >212- 888- 1234</ a: phoneNunber >
<a: f axNunber >212- 888- 8888</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
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<a: street Addr ess>
<a: Street Addr ess>
<a: streetLi ne>123, Park Avenue</ 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: count ry>US</ a: count ry>
<a: post al Code>10387</ a: post al Code>
</ a: Addr ess>
</ a: cont act Addr ess>
</ a: Cont act >
</ pty: pri maryConfi r nCont act >
</ pty: Confirm nformati on>
</ pty: confirm nfornati on>
<pty:settlenent|nfornation>
<pty: Settlenentlnstructions>
<pty: settl enent Cont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onNarme>Tr ade Sett | erment s</ a: cont act O gani zat i onName>
<a: phoneNunber >212- 888- 1434</ a: phoneNunber >
<a: f axNunber >212- 888- 6668</ a: f axNunber >
</ a: Cont act >
</pty: settl ement Cont act >
<pty: paynent | nstructi ons>
<pty: Payment | nst ruct i ons>
<pty:settl enment Qurrency>@BP</ pty: settl ement Qurrency>
<pty: payFr onNanme>ABC Bank PLC</ pty: payFr oniName>
<pty: cor r espondent | nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Bank PLC</pty: fi Nane>
<pty:fi Address>
<a: Addr ess>
<a:city>London</a: city>
<a: count r y>K</ a: count r y>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pt y: f i Account Nunber >
<pty: fi Routi ngl D>ABCA5678K33</ pty: fi Routi ngl D>
<pty: fi Routingl DType>Swi ft Bl C</ pty: fi Routi ngl DType>
</ pty: Fl Routi ngl nf or nat i on>
</ pty: correspondent | nf or mat i on>
<pty:intermedi aryl nformation>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank PLC</pty:fi Name>
<pty: fi Account Nunber >293774</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or nat i on>
</pty:internedi aryl nf or mati on>
<pty: benefi ci aryl nf or nat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Brokers</pty: fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: f i Account Nunber >
<pty:fi Ref erenceText >For the account of Harry Smth-
/ 883733333</ pty: fi Ref er enceText >
</ pty: Fl Routi ngl nf or nat i on>
</ pty: benefi ci aryl nf or mati on>
</ pty: Paynent | nst ruct i ons>
</ pty: paynent | nstructi ons>
</pty: Settlenentl|nstructions>
</pty:settlenentlnfornation>
</pty: Party>

< --
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Al so expected is the full settlenent instructions for:
<pty: partyRef erenceNane>XYZ | nvest ment bank</pty: partyRef er enceNane>

-->
</pty:tradeParties>
</ pty: Partyl nfornati on>
</fpm : partyl nfornati on>
</ fpm : Tr ade>
</ fpm : FpM.>

1.2.11 FX Spot

<?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 f pni : FpM. SYSTEM "f pni . dt d" >

<fpm : FpM. xni ns: f pml =" ur n: f pm - FpM."
xm ns: n¥"ur n: f pm - noney"
xmns:r="urn:fpm-rate">
<f pnt : Tr ade>
<f pm : tradel Ds>
<tid: Tradel Ds xm ns:tid="urn:fpni-Tradel D'>
<ti d: Tr adel D>
<tid: partyRef erence>XYZ | nvest ment Bank</ti d: partyRef erence>
<tid:transacti onRef erenceNunber >237732</ti d: t ransact i onRef er enceNunber >
</tid: Tradel D>
<ti d: Tr adel D>
<tid: partyRef erence>ABC | nvest ment s</ti d: part yRef er ence>
<tid:transacti onRef erenceNunber >1230</ti d: t r ansact i onRef er enceNunber >
</tid: Tradel D>
</ti d: Tradel Ds>
</fpm :tradel Ds>
<f pm : pr oduct >
<f psl : FXS ngl eLeg xm ns: f psl ="urn: f pm - FX- Product - S ngl eLeg" >
<f psl : product | D>P123908</ f psl : pr oduct | >>
<f psl : product Type>Spot </ f psl : pr oduct Type>
<f psl : f xLeg>
<ftsl:FXLegTenpl ate xmns: ftsl="urn:fpnl-FX- Tenpl at e-Leg" xm ns: f xs="ur n: f pni - shar ed-
FX' >
<f xs: ccy1>SFC</ f xs: ccy1>
<f xs: ccy2>@BP</ f xs: ccy2>
<f xs: ccylBuyer Ref er ence>ABC | nvest nent s</ f xs: ccylBuyer Ref er ence>
<f xs: ccy2Buyer Ref er ence>XYZ | nvest ment Bank</f xs: ccy2Buyer Ref er ence>
<f xs: ccylAmount >
<m Money>
<m ccy>SFC</ m ccy>
<m anount >15600000</ m anount >
</ m Money>
</ fxs: ccylAnount >
<f xs: ccy2Amount >
<m Money>
<m ccy>@@BP</ m ccy>
<m anount >10000000</ m anount >
</ m Money>
</ fxs: ccy2Anount >
<f xs: set t | enent Dat €>1999- 08- 01</ f xs: set t | enent Dat e>
<f xs: exchangeRat e>
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<r: FXRat e>
<r:ccyl>SFC</r: ccyl>
<r:ccy2>@BP</r: ccy2>
<r:type>of fer</r:type>
<r : quot eBasi s>CQCY1PERCCY2</ r : quot eBasi s>
<r:rate>1.56</r:rate>
</r: FXRat e>
</ f xs: exchangeRat e>
</ ftsl:FXLegTenpl at e>
</fpsl:fxLeg>
</ fpsl : FXS ngl eLeg>
</fpm : product >
<f pm : partyl nf or nati on>
<pty:Partylnformati on xnm ns: pty="urn: fpm-party" xmns:a="urn:fpni-contact">
<pty:tradeParties>
<pty: Party name="ABC Trust">
<pty: part yType>COUNTERPARTY</ pt y: part yType>
<pty: cor por at el nf or mati on>
<pt y: Cor por at el nf or mat i on>
<pt y: shor t Nane>ABC | nvest nent s</ pt y: shor t Narme>
</ pty: Cor por at el nf or mat i on>
</ pty: cor por at el nf or nati on>
<pty: confirm nformation>
<pty: Confirm nfornati on>
<pty: pri maryConfirnCont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>ABC | nvest nment s</ a: cont act O gani zat i onNane>
<a: enai | Addr ess>j sni t h@bc. conx/ a: enmai | Addr ess>
<a: phoneNunber >212- 888- 1234</ a: phoneNunber >
<a: f axNunber >212- 888- 8888</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a: streetLi ne>123, Park Avenue</ 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: count r y>US</ a: count ry>
<a: post al Code>10387</ a: post al Code>
</ a: Addr ess>
</ a: cont act Addr ess>
</ a: Cont act >
</ pty: pri maryConfirmCont act >
</ pty: Confirm nformati on>
</ pty: confirm nformnation>
<pty:settlenent|nfornation>
<pty: Settlenentlnstructions>
<pty: settl enent Cont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onNarme>Tr ade Set t | ement s</ a: cont act O gani zat i onName>
<a: phoneNunber >212- 888- 1434</ a: phoneNunber >
<a: f axNunber >212- 888- 6668</ a: f axNunber >
</ a: Cont act >
</pty: settl ement Cont act >
<pty: paynent | nstructi ons>
<pty: Payment | nst ruct i ons>
<pty:settl enment Qurrency>@BP</ pty: settl ement Qurrency>
<pty: payFr onNanme>ABC Bank PLC</ pty: payFr oniName>
<pty: correspondent | nf or mat i on>
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<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Bank PLC</pty:fi Name>
<pty:fi Address>
<a: Addr ess>
<a:city>London</a: city>
<a: count ry>WK</ a: count ry>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pty: fi Account Nunber >
<pty: fi Routi ngl D>ABCA5678UK33</ pty: fi Routi ngl D>
<pty: fi Routingl DType>Swi ft Bl C</ pty: fi Routi ngl DType>
</ pty: Fl Routi ngl nf or nat i on>
</ pty: correspondent | nf or mat i on>
<pty:internedi aryl nfor mati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank PLC</ pty: fi Nane>
<pty: fi Account Nunber >293774</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or nati on>
</pty:intermedi aryl nf or mati on>
<pty: benefi ci aryl nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Br oker s</ pty: fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: fi Account Nunber >
<pty: fi Ref erenceText >For the account of Harry Smth-
/ 883733333</ pty: fi Ref erenceText >
</ pty: Fl Routi ngl nf or nati on>
</ pty: benefi ci aryl nf or mati on>
</ pty: Paynent | nstructi ons>
</ pty: paynent | nst ruct i ons>
</pty: Settlenentlnstructions>
</pty:settlemnent!|nfornation>
</pty: Party>
<l--
Al so expected is the full settlenent instructions for:
<pty: partyRef erenceNane>XYZ | nvest ment bank</pty: partyRef er enceNane>

-->
</pty:tradeParties>
</ pty: Partyl nfornati on>
</fpm : partyl nformation>

</fpm : Trade>
</ fpm : FpM_>

1.2.12 FX 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. xmi ns: f pm =" urn: f pm - FpM’
xm ns: n¥ ur n: f pm - noney’
xmins:r="urn:fpm-rate’ >
<f pm : Tr ade>
<f pnt : tradel Ds>
<tid: Tradel Ds xm ns:tid="urn:fpni-Tradel D'>
<tid: Tradel D>
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<tid: partyRef erence>XYZ | nvest enent Bank</ti d: part yRef er ence>
<tid:transacti onRef erenceNunber >237732</ti d: t ransact i onRef er enceNunber >
</tid: Tradel D>
<tid: Tr adel D>
<tid: partyRef erence>ABC | nvest nent s</ti d: part yRef erence>
<tid:transacti onRef erenceNunber >1230</ti d: t r ansact i onRef er enceNunber >
</tid: Tradel D>
</tid: Tradel Ds>
</fpm :tradel Ds>
<f pn : product >
<f pswp: FXSwap xm ns: f pswp="ur n: f pm - FX- Pr oduct - SnapType" >
<f pswp: pr oduct | D>P123908</ f pswp: pr oduct | D>
<l-- at the noment valid value is FXSnap. it could
be expanded | ater -->
<f pswp: pr oduct Type>FXSwnap</ f pswp: pr oduct Type>
<f pswp: near Leg>
<ftsl:FXLegTenpl ate xnmins:ftsl="urn:fpn -FX Tenpl at e-Leg" xm ns: fxs="urn: f pn - shar ed-
FX'>
<fxs: ccyl>SFC</ f xs: ccyl>
<f xs: ccy2>@BP</ f xs: ccy2>
<f xs: ccylBuyer Ref er ence>ABC | nvest ment s</ f xs: ccy1Buyer Ref er ence>
<f xs: ccy2Buyer Ref erence>XYZ | nvest enent Bank</f xs: ccy2Buyer Ref er ence>
<f xs: ccylAmount >
<m Money>
<m ccy>SFC</ m ccy>
<m anount >15600000</ m anount >
</ m Money>
</ f xs: ccylAnount >
<f xs: ccy2Amount >
<m Money>
<m ccy>@BP</ m ccy>
<m anount >10000000</ m anount >
</ m Money>
</ f xs: ccy2Anount >
<f xs: set t | enent Dat e>1999- 08- 01</ f xs: set t | erment Dat e>
<f xs: exchangeRat e>
<r: FXRat e>
<r:ccyl>SFC</r:ccyl>
<r:ccy2>@BP</r: ccy2>
<r:type>of fer</r:type>
<r : quot eBasi s>QCY1PERCCY2</ r : quot eBasi s>
<r:rate>l.56</r:rate>
</r: FXRat e>
</ f xs: exchangeRat e>
</ ftsl:FXLegTenpl at e>
</ f pswp: near Leg>
<f pswp: f ar Leg>
<ftsl:FXLegTenpl ate xmi ns:ftsl="urn:fpn -FX Tenpl at e-Leg" xm ns: fxs="urn: f pn - shar ed-
FX'>
<f xs: ccy1>SFC</ f xs: ccy1>
<f xs: ccy2>@BP</ f xs: ccy2>
<f xs: ccylBuyer Ref er ence>XYZ | nvest enment Bank</ f xs: ccylBuyer Ref er ence>
<f xs: ccy2Buyer Ref er ence>ABC | nvest nent s</ f xs: ccy2Buyer Ref er ence>
<f xs: ccylAmount >
<m Money>
<m ccy>SFC</ m ccy>
<m anount >16600000</ m anount >
</ m Money>
</ f xs: ccylAnount >
<f xs: ccy2Amount >
<m Money>
<m ccy>@BP</ m ccy>
<m anount >10000000</ m anount >
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</ m Money>
</ fxs: ccy2Anount >
<f xs: set t | enent Dat €>1999- 09- 01</ f xs: set t | enent Dat e>
<f xs: exchangeRat e>
<r: FXRat e>
<r:ccyl>SFC</r: ccyl>
<r:ccy2>@BP</r: ccy2>
<r:type>of fer</r:type>
<r : quot eBasi s>QCY1PERCCY2</ r : quot eBasi s>
<r:rate>l.66</r:rate>
</r: FXRat e>
</ f xs: exchangeRat e>
</ ftsl:FXLegTenpl at e>
</ f pswp: f ar Leg>
</ f pswp: FXSnap>
</ f pm : product >
<f pnt : partyl nf or nat i on>
<pty:Partylnformati on xnm ns: pty="urn: fpm-party" xmns:a="urn:fpni-contact">
<pty:tradeParties>
<pty: Party name="ABC Trust">
<pty: part yType>COUNTERPARTY</ pt y: part yType>
<pty: cor por at el nf or mati on>
<pt y: Cor por at el nf or mat i on>
<pty: short Nane>ABC | nvest nent s</ pt y: shor t Narmre>
</ pty: Cor por at el nf or mat i on>
</ pty: cor por at el nf or nat i on>
<pty: confirm nformation>
<pty: Confirm nfornati on>
<pty: pri maryConfi rnCont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>ABC | nvest nment s</ a: cont act O gani zat i onNane>
<a: enai | Addr ess>j sni t h@bc. conx/ a: emai | Addr ess>
<a: phoneNunber >212- 888- 1234</ a: phoneNunber >
<a: f axNunber >212- 888- 8888</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a:streetLine>123, Park Avenue</a:streetLi ne>
</ a: Street Addr ess>
</ a: street Addr ess>
<a: city>New York</a: city>
<a: st at e>NY</ a: st at e>
<a: count ry>US</ a: count ry>
<a: post al Code>10387</ a: post al Code>
</ a: Addr ess>
</ a: cont act Addr ess>
</ a: Cont act >
</ pty: pri maryConfirmCont act >
</ pty: Confirm nformati on>
</ pty: confirm nformnation>
<pty:settlenent|nfornation>
<pty: Settlenentlnstructions>
<pty: settl enent Cont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onNarme>Tr ade Set t | erment s</ a: cont act O gani zat i onName>
<a: phoneNunber >212- 888- 1434</ a: phoneNunber >
<a: f axNunber >212- 888- 6668</ a: f axNunber >
</ a: Cont act >
</pty: settl ement Cont act >
<pty: paynent | nstructi ons>
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<pty: Paynent | nstructi ons>
<pty:settl|enent Qurrency>CBP</pty: settl ement Qurrency>
<pty: payFr om\ame>ABC Bank PLC</ pty: payFr oniNane>
<pty: correspondent | nf or nati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Bank PLC</pty:fi Name>
<pty:fi Address>
<a: Addr ess>
<a:city>London</a: city>
<a: count ry>WK</ a: count ry>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pt y: fi Account Nunber >
<pty: fi Routi ngl D>ABCA5678UK33</ pty: fi Routi ngl D>
<pty: fi Routi ngl DType>Swi ft Bl C</ pty: fi Routi ngl DType>
</ pty: Fl Routi ngl nf or nati on>
</ pty: correspondent | nf or mat i on>
<pty:internediaryl nfor mati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank PLC</ pty: fi Nane>
<pty: fi Account Nunber >293774</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or nati on>
</pty:intermedi aryl nf or mati on>
<pty: benefi ci aryl nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Br oker s</ pty: fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: fi Account Nunber >
<pty: fi Ref erenceText >For the account of Harry Smth-
/ 883733333</ pty: fi Ref erenceText >
</ pty: Fl Routi ngl nf or nati on>
</ pty: benefi ci aryl nf or mati on>
</ pty: Paynent | nstructi ons>
</ pty: paynent | nst ructi ons>
</pty: Settl enentlnstructions>
</pty:settlement!|nfornation>
</pty: Party>
<l--
Al so expected is the full settlenent instructions for:
<pty: partyRef erenceNane>XYZ | nvest ment bank</pty: partyRef er enceNane>

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

1.2.13 FX Time Trigger

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

<l-- Copyright (c) 1999 by J.P. Morgan 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 pm - noney”
xmins:r="urn:fpm-rate">
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<f pm : Tr ade>
<f pnt : tradel Ds>
<tid: Tradel Ds xm ns:tid="urn:fpni-Tradel D'>
<tid: Tr adel D>
<tid: partyRef erence>XYZ | nvest enent Bank</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>
<tid: partyRef erence>ABC | nvest nent s</ti d: part yRef erence>
<tid: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 >
<f pf o: FXFi xi ngQpt i on xm ns: f pf o="ur n: f pm - FX- Product - Fi xi ngQpt i on" >
<f pf o: pr oduct | D>P198876</ f pf o: pr oduct | >>
<l-- valid values are asro, tinetrigger -->
<f pf o: product Type>Ti neTri gger </ f pf o: pr oduct Type>
<f pf o: fi xi ngQpti on>
<ftfo: FXFi xi ngQpti onTenpl ate xm ns: ftfo="urn: f pm - FX- Tenpl at e- Fi xi ngQot i on"
xm ns: f xos="ur n: f pm - FXO shar ed" >
<f xos: f xQpt i onCor e>
<f xos: FXQpt i onCor e>
<f xos: buyer Ref er ence>XYZ | nvest enent Bank</f xos: buyer Ref er ence>
<f xos: sel | er Ref er ence>ABC | nvest nent s</ f xos: sel | er Ref er ence>
<f xos: ccy1>JPY</ f xo0s: ccyl>
<f xos: ccy2>USD</ f xos: ccy2>
<f xos: baseCcy>USD</ f xos: baseCcy>
<f xos: put Cal | >
<f xos: PutCal | >
<f xos: i ndi cat or >PUT</ f xos: i ndi cat or >
<f xos: ccy>JPY</ f xos: ccy>
</fxos: Put Cal | >
</ fxos: putCal | >
<f xos: ccylAnount >
<m Money>
<m ccy>JPY</ m ccy>
<m anount >120000000</ m armount >
</ m Money>
</ fxos: ccylAmount >
<f x0s: ccy2Anount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000000</ m anount >
</ m Money>
</ fxos: ccy2Amount >
<f xos: set t | ement Dat €>1999- 09- 03</ f xos: set t | ement Dat e>
<fxos: strikeRat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r: quot eBasi s>CCY1PERCCY2</ r : quot eBasi s>
<r:rate>120</r:rate>
</r: FXRat e>
</ fxos: stri keRat e>
<f xos: opti onMat uri ty>
<fxos: Qoti onMat uri ty>
<f xos: dat €>1999- 09- 01</ f x0s: dat e>
<f xos: cut of f Locat i on>NYC</ f xos: cut of f Locat i on>
<f xos: cut of f Ti me>10: 00 AWK/ f xos: cut of f Ti me>
</ fxos: Qpti onMaturity>
</fxos: optionMaturity>
</ f xos: FXQpt i onCor e>
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</ f xos: f xQpt i onCor e>
<ftfo:fxQptionk xi ngs>
<ftfo: FXQpti onFi xi ngRef >
<ftfo:fixingFrequency>Dai |l y</ftfo:fixi ngFrequency>
<ftfo: hol i days>CCyl</ftfo: hol i days>
<ftfo:fixi ngPageRef >M3-X</ft f o: f i xi ngPageRef >
<ftfo:startDate>1999-07-01</ftfo: start Dat e>

<ftfo:fixi ngQuot eBasi s>CCY1LPERCCY2</ftf o: fi xi ngQuot eBasi s>
<ft f 0: nunber O Fi xesToDat e>5</ f t f 0: nunber C Fi xesToDat e>

<ftfo:fxQptionk xi ngTTRef >
<ftfo: FXpti onFi xi ngTTRef >

<ftfo: nunber & | TMA xes>5</ftf o: nunber & | TMA xes>

<ftfo:rebate>
<m Money>
<m ccy>USD</ m ccy>
<m anount >1000. 00</ m anount >
</ m Money>
</ftfo:rebate>
</ftfo: FXOpti onFi xi ngTTRef >
</ftfo: fxQptionFi xi ngTTRef >
<ftfo:fixings>
<ftfo: F xi ng>
<ftfo:fixi ngDat e>1999-07-01</ftfo:fi xi nghat e>
<ftfo:fixi ngRat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r : quot eBasi s>QCY1PERCCY2</ r : quot eBasi s>
<r:rate>121</r:rate>
</r:FXRat e>
</ftfo:fixi ngRat e>
<ftfo:fixi ngWi ghting>1</ftfo:fixi ngWi ghti ng>
<ftfo: TTfi xi ngl TM>Yes</ftfo: TTfi xi ngl TM>
</ftfo:Fixi ng>
<ftfo:F xi ng>
<ftfo:fixi ngDat e>1999-07-02</ftfo:fixi nghat e>
<ftfo:fixingRate>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r : quot eBasi s>QCY1PERCCY2</ r : quot eBasi s>
<r:rate>122</r:rate>
</r:FXRat e>
</ftfo:fixi ngRat e>
<ftfo:fixi ngWi ghting>1</ftfo:fixi ng\Wi ghti ng>
<ftfo: TTfi xi ngl TM>Yes</ftfo: TTfi xi ngl TM>
</ftfo:Fixi ng>
<ftfo:F xi ng>
<ftfo:fixi ngDat e>1999-07-03</ftfo:fixi nghat e>
<ftfo:fixingRat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r: quot eBasi s>CCY1PERCCY2</ r : quot eBasi s>
<r:rate>123</r:rate>
</r: FXRat e>
</ftfo:fixi ngRat e>
<ftfo:fixi ngWi ghti ng>1</ftfo:fixi ngWi ghti ng>
<ftfo: TTfi xi ngl TM>Yes</ ftfo: TTfi xi ngl TM>
</ftfo:F xi ng>
<ftfo: F xi ng>
<ftfo:fixi ngDat e>1999-07-04</ftfo:fi xi nghat e>
<ftfo:fixi ngRat e>
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<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r: quot eBasi s>CCY1PERCCY2</ r : quot eBasi s>
<r:rate>124</r:rate>
</r: FXRat e>
</ftfo:fixi ngRat e>
<ftfo:fixi ngWi ghti ng>1</ftfo:fixi ngWi ghti ng>
<ftfo: TTfi xi ngl TM>Yes</ ftfo: TTfi xi ngl TM>
</ftfo:F xi ng>
<ftfo: F xi ng>
<ftfo:fixi ngDat e>1999-07-05</ftfo:fixi nghat e>
<ftfo:fixingRat e>
<r: FXRat e>
<r:ccyl>JPY</r:ccyl>
<r:ccy2>USD</r: ccy2>
<r: quot eBasi s>CCY1PERCCY2</ r : quot eBasi s>
<r:rate>125</r:rate>
</r: FXRat e>
</ftfo:fixi ngRat e>
<ftfo:fixi ngWi ghti ng>1</ftfo:fixi ngWi ghti ng>
<ftfo: TTfi xi ngl TM>Yes</ ftfo: TTfi xi ngl TM>
</ftfo:F xi ng>
</ftfo:fixings>
</ftfo: FXOpti onFi xi ngRef >
</ftfo: fxQptionFi xi ngs>
<f xos: opti onPri ce>
<f xos: Qopt i onPr em un®»
<f xos: pr em uner n»
<f xos: Prem unier ny
<f xos: quot eBasi s>PERCENTCCY2</ f xo0s: quot eBasi s>
<f xos: val ue>0. 0015</ f xos: val ue>
</ f xos: Pr em unTer n»
</ f xos: pr em unTer n»
<f xos: pr em umArmount >
<m Money>
<m ccy>USD</ m ccy>
<m anount >1500</ m anount >
</ m Money>
</ fxos: prem umArmount >
<f xos: pr em unPaynent Dat e>1999- 07- 01</ f xos: pr em unPaynent Dat e>
</ fxos: ot i onPreni uny
</ f xos: opti onPri ce>
</ftfo: FXF xi ngQpt i onTenpl at e>
</ fpfo:fixi ngpti on>
</ f pf o: FEXFi xi ngQpt i on>
</ fpm : product >
<f pnt : partyl nf or nat i on>
<pty:Partylnformation xmns: pty="urn: fpm-party" xmns:a="urn:fpn-contact">
<pty:tradeParties>
<pty: Party name="ABC Trust">
<pty: part yType>COUNTERPARTY</ pt y: part yType>
<pty: cor por at el nf or mati on>
<pt y: Cor por at el nf or mat i on>
<pt y: short Nane>ABC | nvest nent s</ pt y: shor t Narme>
</ pty: Cor por at el nf or mat i on>
</ pty: cor por at el nf or nat i on>
<pty: confirm nformation>
<pty: Confirmn nfornation>
<pty: pri maryConfirnCont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>ABC | nvest nment s</ a: cont act O gani zat i onNane>
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<a: enai | Addr ess>j sm t h@bc. conx/ a: enai | Addr ess>
<a: phoneNunber >212- 888- 1234</ a: phoneNunber >
<a: f axNunber >212- 888- 8888</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a: streetLine>123, Park Avenue</a:street Li ne>
</ a: Street Addr ess>
</ a: street Addr ess>
<a: city>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>10387</ a: post al Code>
</ a: Addr ess>
</ a: cont act Addr ess>
</ a: Cont act >
</ pty: pri maryConfi r nCont act >
</ pty: Confirm nformnation>
</ pty:confirm nformati on>
<pty:settlenent|nformnation>
<pty: Settl enentlnstructions>
<pty: settl enent Cont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onNarme>Tr ade Set t | ement s</ a: cont act O gani zat i onNane>
<a: phoneNunber >212- 888- 1434</ a: phoneNunber >
<a: f axNunber >212- 888- 6668</ a: f axNunber >
</ a: Cont act >
</ pty: settl enent Cont act >
<pty: paynent | nstruct i ons>
<pty: Paynent | nstructi ons>
<pty:settl|enent Qurrency>CBP</pty: settl ement Qurrency>
<pty: payFr om\ame>ABC Bank PLC</ pty: payFr oniNane>
<pty: correspondent | nf or nati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Bank PLC</pty:fi Name>
<pty:fi Address>
<a: Addr ess>
<a:city>London</a: city>
<a: count r y>K</ a: count r y>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pt y: f i Account Nunber >
<pty: fi Routi ngl D>ABCA5678UK33</ pty: fi Routi ngl D>
<pty: fi Routi ngl DType>Swi ft Bl G/ pty: fi Routi ngl DType>
</ pty: Fl Routi ngl nf or nati on>
</ pty: correspondent | nf or mat i on>
<pty:internediaryl nfor mati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank PLC</ pty: fi Nane>
<pty: fi Account Nunber >293774</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or nati on>
</pty:intermedi aryl nf or mati on>
<pty: benefi ci aryl nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Br oker s</ pty: fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: fi Account Nunber >
<pty: fi Ref erenceText >For the account of Harry Smth-
/ 883733333</ pty: fi Ref erenceText >
</ pty: Fl Routi ngl nf or nati on>
</ pty: benefi ci aryl nf or mati on>
</ pty: Paynent | nstructi ons>
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</ pty: paynent | nstructi ons>
</pty: Settlenentl|nstructions>
</pty:settlenentlnfornation>
</pty: Party>
<l--
Al so expected is the full settlenent instructions for:
<pty: part yRef erenceName>XYZ | nvest nent bank</ pty: part yRef er enceName>

-->
</pty:tradeParties>
</ pty: Partyl nf or nati on>
</fpm : partyl nformati on>
</fpm : Trade>
</ fpm : FpM.>

1.3 FRA

1.3.1 AverageFRA

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

<l-- Qopyright (c) 1999 by J.P. Morgan 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="ur n: f pm - dat e"
xm ns: n=" ur n: f pm - noney”
xmns:r="urn:fpm-rate">
<f pm : Tr ade>
<f pnt : tradel Ds>
<tid: Tradel Ds xm ns:tid="urn:fpni-Tradel D'>
<tid: Tr adel D>
<tid: partyRef erence>XYZ | nvest nent Bank</ti d: partyRef erence>
<tid:transacti onRef er enceNunber >237732</ti d: t ransact i onRef er enceNunber >
</tid: Tradel D>
<tid: Tr adel D>
<tid: partyRef erence>ABC | nvest nent s</ti d: part yRef erence>
<tid: transacti onRef erenceNunber >1230</ti d: t r ansact i onRef er enceNunber >
</tid: Tradel D>
</ti d: Tradel Ds>
</fpm :tradel Ds>
<f pm : pr oduct >
<f pf ra: For war dRat eAgr eenent xm ns: f pf ra="ur n: f pm - Product - Fra">
<f pf ra: product | D>P123908</ f pf r a: pr oduct | >>
<f pf ra: product Type>Aver age</ f pf r a: pr oduct Type>
<f pf r a: f or war dRat eAgr eenent >
<ftfra: Forwar dRat eAgr eenent Tenpl ate xm ns: ftfra="urn: fpn - Tenpl at e- Fra"
xm ns: fras="urn: f pn - FRA- shar ed" >
<fras: fraCore>
<fras: FRACor e>
<fras: sel | er Ref erence>XYZ | nvest ment Bank</fras: sel | er Ref erence>
<fras: buyer Ref er ence>ABC | nvest nent s</ f r as: buyer Ref er ence>
<fras: fixi ngDat e>1999- 06- 25</fras: fi xi ngDat e>
<fras: startDat e>1999- 06- 29</ fras: st art Dat e>
<fras: endDat €>1999- 09- 29</ f r as: endDat e>
<fras: sett| ement Dat €>1999- 06- 29</ fr as: set t | ement Dat e>
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<fras: notional >
<m Money>
<m ccy>USD</ m ccy>
<m anount >5000000</ m arount >
</ m Money>
</fras: noti onal >
<fras: dayCount Fract i on>Act / 360</ f r as: dayCount Fr act i on>
<fras:settl ement Rul e>FRABBA</ fras: sett!| ement Rul e>
<fras: fraF xedRat e>
<fras: FRAFi xedRat e>
<fras: fi xedRat e>6. 1275</fras: f i xedRat e>
<l-- valid values are yield, discount -->
<fras:rat eConventi on>Yi el d</fras: rat eConventi on>
</ fras: FRAFi xedRat e>
</fras: fraFi xedRat e>
<fras: fl oati ngRat es>
<r: F oati ngRat e>
<r:isda-rate-option>USD LI BOR BBA</r:i sda-rate-opti on>
<r:maturityPeriod>nonth</r: maturityPeriod>
<r:maturityMiltiple>3</r:maturityMiltiple>
<r:spread>0</r: spread>
</r:Fl oati ngRat e>
</fras:fl oati ngRat es>
</ fras: FRACor e>
</fras: fraCore>
<fras: aver ageFRA>
<fras: Aver ageFRA>
<fras: di scount Rat e>Aver age</ f r as: di scount Rat e>
<fras: fixings>
<fras: Fi xi ng>
<fras: fixi ngDat e>1999- 06- 21</fras: fi xi ngDat e>
<fras: fixi ngWi ghting>1</fras: fi xi ngWi ghti ng>
</fras: Fi xi ng>
<fras: Fi xi ng>
<fras: fixi ngDat e>1999- 06- 22</fras: fi xi ngDat e>
<fras: fixi ngWi ghti ng>1</fras: fi xi ngWi ghti ng>
</fras: Fi xi ng>
<fras: Fi xi ng>
<fras: fixi ngDat e>1999- 06- 23</fras: fi xi ngDat e>
<fras: fixi ngWi ghti ng>1</fras: fixi ng\¢i ghti ng>
</fras: Fi xi ng>
<fras: F xi ng>
<fras: fixi ngDat €>1999- 06- 24</ fras: fi xi ngDat e>
<fras: fixi ngWi ghti ng>1</fras: fixi ng\i ghti ng>
</fras: Fi xi ng>
<fras: F xi ng>
<fras: fixi ngDat €>1999- 06- 25</ fras: fi xi ngDat e>
<fras: fixi ngWi ghti ng>1</fras: fixi ng\i ghti ng>
</fras: Fi xi ng>
</fras:fixings>
</ fras: Aver ageFRA>
</ fras: aver ageFRA>
</ ftfra: Forwar dRat eAgr eenent Tenpl at e>
</ f pfra: f or war dRat eAgr eerrent >
</ f pf r a: For war dRat eAgr eenent >
</fpm : product >
<f pm : partyl nf or nati on>

<pty:Partylnformation xmns: pty="urn: fpm-party" xmns:a="urn:fpmn -contact"

<pty:tradeParties>
<pty: Party nanme="ABC Trust">
<pty: part yType>COUNTERPARTY</ pt y: part yType>
<pty: cor por at el nf or mat i on>
<pt y: Cor por at el nf or mat i on>
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<pt y: shor t Nane>ABC | nvest nent s</ pt y: shor t Narmre>
</ pty: Cor por at el nf or mat i on>
</ pty: cor por at el nf or nati on>
<pty: confirm nformation>
<pty: Confirm nformnati on>
<pty: pri maryConfirnCont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>ABC | nvest nent s</ a: cont act O gani zat i onNane>
<a: enai | Addr ess>j sni t h@bc. conx/ a: enai | Addr ess>
<a: phoneNunber >212- 888- 1234</ a: phoneNunber >
<a: f axNunber >212- 888- 8888</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a:streetLine>123, Park Avenue</a:street Li ne>
</ a: Street Addr ess>
</ a: street Addr ess>
<a: city>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>10387</ a: post al Code>
</ a: Addr ess>
</ a: cont act Addr ess>
</ a: Cont act >
</ pty: pri maryConfirmCont act >
</ pty: Confirm nformati on>
</ pty: confirm nformnation>
<pty:settlenent|nfornation>
<pty: Settlenentlnstructions>
<pty: settl enent Cont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onNarme>Tr ade Set t | ement s</ a: cont act O gani zat i onName>
<a: phoneNunber >212- 888- 1434</ a: phoneNunber >
<a: f axNunber >212- 888- 6668</ a: f axNunber >
</ a: Cont act >
</pty:settl ement Cont act >
<pty: paynent | nstruct i ons>
<pty: Paynent | nstructi ons>
<pty:settlenent Qurrency>CBP</pty: settl ement Qurrency>
<pty: payFr om\ame>ABC Bank PLC</ pty: payFr oniNane>
<pty: correspondent | nf or nati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Bank PLC</pty:fi Name>
<pty:fi Address>
<a: Addr ess>
<a:city>London</a: city>
<a: count r y>WK</ a: count ry>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pt y: fi Account Nunber >
<pty: fi Routi ngl D>ABCA5678UK33</ pty: fi Routi ngl D>
<pty: fi Routingl DType>Swi ft Bl C</ pty: fi Routi ngl DType>
</ pty: Fl Routi ngl nf or nat i on>
</ pty: correspondent | nf or mat i on>
<pty:intermedi aryl nformation>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank PLC</pty:fi Name>
<pty: fi Account Nunber >293774</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or nat i on>
</pty:internedi aryl nf or mati on>
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<pty: benefi ci aryl nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Br oker s</ pty: fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: fi Account Nunber >
<pty: fi Ref erenceText >For the account of Harry Smth-
/ 883733333</ pty: fi Ref erenceText >
</ pty: Fl Routi ngl nf or nati on>
</ pty: benefi ci aryl nf or mati on>
</ pty: Paynent | nstructi ons>
</ pty: paynent | nst ructi ons>
</pty: Settl enentlnstructions>
</pty:settlement!|nfornation>
</pty: Party>
<l--
Al so expected is the full settlenent instructions for:
<pty: part yRef erenceName>XYZ | nvest nent bank</ pty: part yRef er enceName>

-->
</pty:tradeParties>
</ pty: Partyl nf ornati on>
</fpm : partyl nformati on>

</fpm : Trade>
</ fpm : FpM_>

1.3.2 FRA

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

<l-- Qopyright (c) 1999 by J.P. Morgan 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 pm - noney”
xmins:r="urn:fpm-rate">
<f pm : Tr ade>
<f pnt : tradel Ds>
<tid: Tradel Ds xm ns:tid="urn:fpni-Tradel D'>
<ti d: Tr adel D>
<tid: partyRef erence>XYZ | nvest ment Bank</ti d: partyRef erence>
<tid:transacti onRef erenceNunber >237732</ti d: t ransact i onRef er enceNunber >
</tid: Tradel D>
<ti d: Tr adel D>
<tid: partyRef erence>ABC | nvest ment s</ti d: part yRef er ence>
<tid: transacti onRef erenceNunber >1230</ti d: t r ansact i onRef er enceNunber >
</tid: Tradel D>
</tid: Tradel Ds>
</fpm :tradel Ds>
<f pm : pr oduct >
<f pf ra: For war dRat eAgr eenent xm ns: f pf ra="ur n: f pm - Product - Fra">
<f pf ra: product | D>P123908</ f pf r a: pr oduct | >
<f pf ra: product Type>St andar d</ f pf r a: pr oduct Type>
<f pf r a: f or war dRat eAgr eenent >
<ftfra: Forwar dRat eAgr eenent Tenpl at e xm ns: ftfra="urn: fpn - Tenpl at e- Fra"
xm ns: fras="urn: f pn - FRA- shar ed" >
<fras: fraCore>
<fras: FRACor e>
<fras: sel | er Ref erence>XYZ | nvest ment Bank</fras: sel | er Ref er ence>
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<fras: buyer Ref er ence>ABC | nvest nent s</ f r as: buyer Ref er ence>
<fras: fixi ngDat e>1999- 06- 25</fras: fi xi ngDat e>
<fras: startDat e>1999- 06- 29</ fras: st art Dat e>
<fras: endDat €>1999- 09- 29</ f r as: endDat e>
<fras: sett| ement Dat €>1999- 06- 29</ fras: set t | ement Dat e>
<fras: notional >
<m Money>
<m ccy>USD</ m ccy>
<m anount >5000000</ m anount >
</ m Money>
</fras:notional >
<fras: dayCount Fract i on>Act / 360</ f r as: dayCount Fract i on>
<fras: settl ement Rul e>FRABBA</ fras: sett| enent Rul e>
<fras: fraF xedRat e>
<fras: FRAFi xedRat e>
<fras: fi xedRat e>6. 1275</fras: f i xedRat e>
<l-- valid values are yield, discount -->
<fras:rat eConventi on>Yi el d</fras: rat eConventi on>
</ fras: FRAF xedRat e>
</fras: fraFi xedRat e>
<fras: fl oati ngRat es>
<r: Fl oat i ngRat e>
<r:isda-rate-opti on>USD LI BOR BBA</r:i sda-rate-option>
<r:maturityPeriod>mont h</r:maturityPeriod>
<r:maturityMul tiple>3</r:maturityMiltiple>
<r: spread>0</r: spread>
</r:F oatingRat e>
</fras: fl oati ngRat es>
</ fras: FRACor e>
</fras: fraCore>
</ ftfra: Forwar dRat eAgr eenent Tenpl at e>
</ f pfra: f or war dRat eAgr eenent >
</ f pf r a: For war dRat eAgr eerrent >
</ fpm : product >
<f pnt : partyl nf or nat i on>
<pty:Partylnformati on xnm ns: pty="urn: fpm-party" xmns:a="urn:fpni-contact">
<pty:tradeParties>
<pty: Party name="ABC Trust">
<pty: part yType>COUNTERPARTY</ pt y: part yType>
<pty: cor por at el nf or mat i on>
<pt y: Cor por at el nf or mat i on>
<pt y: shor t Name>ABC | nvest nent s</ pty: short Nane>
</ pty: Cor por at el nf or nat i on>
</ pty: cor por at el nf or mat i on>
<pty: confirmn nfornati on>
<pty: Confirm nformation>
<pty: pri mar yConfi r mCont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>ABC | nvest ment s</ a: cont act O gani zat i onName>
<a: enai | Addr ess>j sm t h@bc. conx/ a: enai | Addr ess>
<a: phoneNunber >212- 888- 1234</ a: phoneNunber >
<a: f axNunber >212- 888- 8888</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a:streetLine>123, Park Avenue</a:streetLi ne>
</ a: Street Addr ess>
</ a: street Addr ess>
<a: city>New York</a: city>
<a: st at e>NY</ a: st at e>
<a: count r y>US</ a: count ry>
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<a: post al Code>10387</ a: post al Code>
</ a: Addr ess>
</ a: cont act Addr ess>
</ a: Cont act >
</ pty: pri maryConfi r nCont act >
</ pty: Confirm nformnation>
</ pty:confirm nformati on>
<pty:settlenent|nformation>
<pty: Settl enentlnstructions>
<pty: settl enent Cont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onNarme>Tr ade Set t | ement s</ a: cont act O gani zat i onNane>
<a: phoneNunber >212- 888- 1434</ a: phoneNunber >
<a: f axNunber >212- 888- 6668</ a: f axNunber >
</ a: Cont act >
</pty: settl ement Cont act >
<pty: paynent | nstructi ons>
<pty: Payment | nst ruct i ons>
<pty:settl enment Qurrency>@BP</ pty: settl ement Qurrency>
<pty: payFr onNanme>ABC Bank PLC</ pty: payFr oniName>
<pty: cor r espondent | nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Bank PLC</pty: fi Nane>
<pty:fi Address>
<a: Addr ess>
<a:city>London</a: city>
<a: count r y>K</ a: count r y>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pt y: f i Account Nunber >
<pty: fi Routi ngl D>ABCA5678UK33</ pty: fi Routi ngl D>
<pty: fi Routi ngl DType>Swi ft Bl C</ pty: fi Routi ngl DType>
</ pty: Fl Routi ngl nf or nati on>
</ pty: correspondent | nf or mat i on>
<pty:internediaryl nfor mati on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank PLC</ pty: fi Nane>
<pty: fi Account Nunber >293774</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or nat i on>
</pty:internedi aryl nf or mati on>
<pty: benefi ci aryl nf or nat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Brokers</pty: fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: f i Account Nunber >
<pty: fi Ref erenceText >For the account of Harry Smth-
/ 883733333</ pty: fi Ref er enceText >
</ pty: Fl Routi ngl nf or nat i on>
</ pty: benefi ci aryl nf or mati on>
</ pty: Paynent | nst ruct i ons>
</ pty: paynent | nstructi ons>
</pty: Settlenentl|nstructions>
</pty:settlenentlnfornation>
</pty: Party>
<l--
Al so expected is the full settlenent instructions for:
<pty: part yRef erenceName>XYZ | nvest nent bank</ pty: part yRef er enceName>

-->
</pty:tradeParties>
</ pty: Partyl nf or nati on>
</fpm : partyl nformation>
</fpm : Trade>
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</ fpm : FpM.>
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1.3.3 InterpFRA

<?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 erhouseCoopers organi zation. Al rights reserved.

-->

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

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

<fpnt : FpM. xmi ns: f pm ="ur n: f pm - FpM."
xm ns: d="urn: f pm - dat e"
xm ns: n&="ur n: f pm - noney"
xmns:r="urn:fpm-rate">
<f pm : Tr ade>
<f pnt : tradel Ds>
<tid: Tradel Ds xm ns:tid="urn:fpni-Tradel D'>
<tid: Tr adel D>
<tid: partyRef erence>XYZ | nvestenent Bank</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>
<tid: partyRef erence>ABC | nvest nent s</ti d: part yRef erence>
<tid: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 >
<f pf r a: For war dRat eAgr eenent xm ns: f pf ra="ur n: f pm - Product - Fra" >
<f pfra: product | D>P123908</ f pf r a: pr oduct | D>
<f pf r a: product Type>I nt er pol at ed</ f pf r a: pr oduct Type>
<f pfra: f or war dRat eAgr eenent >
<ftfra: Forwar dRat eAgr eenent Tenpl ate xm ns: ftfra="urn: f pn - Tenpl at e- Fra"
xm ns: fras="urn: f pm - FRA- shar ed" >
<fras: fraCore>
<fras: FRACor e>
<fras: sel | er Ref erence>XYZ | nvest enent Bank</fras: sel | er Ref er ence>
<fras: buyer Ref er ence>ABC | nvest nent s</ f r as: buyer Ref er ence>
<fras: fixi ngDat €>1999- 06- 25</ fras: fi xi ngDat e>
<fras: start Dat e>1999- 06- 29</ f r as: st art Dat e>
<fras: endDat €>1999- 09- 29</ f r as: endDat e>
<fras: sett| ement Dat €>1999- 06- 29</ fr as: set t | ement Dat e>
<fras: notional >
<m Money>
<m ccy>USD</ m ccy>
<m anount >5000000</ m anount >
</ m Money>
</fras:notional >
<fras: dayCount Fract i on>Act / 360</ f r as: dayCount Fract i on>
<fras: settl enent Rul e>FRABBA</ fras: sett| enent Rul e>
<fras: fraFi xedRat e>
<fras: FRAF xedRat e>
<fras: fixedRat e>6. 1275</fras: fi xedRat e>
<l-- valid values are yield, discount -->
<fras:rateConventi on>Yi el d</fras: rat eConvent i on>
</ fras: FRAFi xedRat e>
</fras: fraFi xedRat e>
<fras: fl oati ngRat es>
<r: F oati ngRat e>
<r:isda-rate-option>USD LI BOR BBA</r:i sda-rate-opti on>
<r:maturityPeriod>nont h</r: maturityPeriod>
<r:maturityMiltiple>3</r:maturityMiltiple>
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<r: spread>0</r: spread>
</r:F oatingRat e>
<r: Fl oat i ngRat e>
<r:isda-rate-opti on>USD LI BOR BBA</r:i sda-rate-option>
<r:maturityPeriod>mont h</r:maturityPeriod>
<r:maturityMul tiple>6</r:maturityMiltiple>
<r: spread>0</r: spread>
</r:F oatingRat e>
</fras: fl oati ngRat es>
</ fras: FRACor e>
</fras: fraCore>
</ ftfra: Forwar dRat eAgr eenent Tenpl at e>
</ f pfra: f or war dRat eAgr eenent >
</ f pf r a: For war dRat eAgr eenent >
</fpm : product >
<f pm : partyl nf or nati on>
<pty: Partylnformation xmns: pty="urn: fpm-party" xmns:a="urn: fpn -contact">
<pty:tradeParties>
<pty: Party nanme="ABC Trust">
<pty: part yType>COUNTERPARTY</ pt y: part yType>
<pty: cor por at el nf or mat i on>
<pt y: Cor por at el nf or mat i on>
<pt y: shor t Name>ABC | nvest nent s</ pty: short Nane>
</ pty: Cor por at el nf or nat i on>
</ pty: cor por at el nf or mat i on>
<pty: confirm nfornati on>
<pty: Confirm nformation>
<pty: pri mar yConfi r mCont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onName>ABC | nvest ment s</ a: cont act O gani zat i onName>
<a: enai | Addr ess>j sm t h@bc. conx/ a: enai | Addr ess>
<a: phoneNunber >212- 888- 1234</ a: phoneNunber >
<a: f axNunber >212- 888- 8888</ a: f axNunber >
<a: cont act Addr ess>
<a: Addr ess>
<a: street Addr ess>
<a: Street Addr ess>
<a:streetLine>123, Park Avenue</a:street Li 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: count ry>US</ a: count ry>
<a: post al Code>10387</ a: post al Code>
</ a: Addr ess>
</ a: cont act Addr ess>
</ a: Cont act >
</ pty: pri maryConfi r nCont act >
</ pty: Confirm nformation>
</ pty:confirm nformati on>
<pty:settlenent|nformnation>
<pty: Settl enentlnstructions>
<pty: settl enent Cont act >
<a: Cont act >
<a: cont act Name>Jacob Sm t h</ a: cont act Narre>
<a: cont act Or gani zat i onNarme>Tr ade Set t | ement s</ a: cont act O gani zat i onNane>
<a: phoneNunber >212- 888- 1434</ a: phoneNunber >
<a: f axNunber >212- 888- 6668</ a: f axNunber >
</ a: Cont act >
</ pty: settl enent Cont act >
<pty: paynent | nstructi ons>
<pty: Paynent | nstructi ons>
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<pty:settl enment Qurrency>@BP</ pty: settl ement Qurrency>
<pty: payFr onNanme>ABC Bank PLC</ pty: payFr oniName>
<pty: cor r espondent | nf or mat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Bank PLC</pty: fi Nane>
<pty:fi Address>
<a: Addr ess>
<a:city>London</a: city>
<a: count r y>K</ a: count r y>
</ a: Addr ess>
</pty:fi Address>
<pty: fi Account Nunber >123456</ pt y: f i Account Nunber >
<pty: fi Routi ngl D>ABCA5678UK33</ pty: fi Routi ngl D>
<pty: fi Routingl DType>Swi ft Bl C</ pty: fi Routi ngl DType>
</ pty: Fl Routi ngl nf or nat i on>
</ pty: correspondent | nf or mat i on>
<pty:intermedi aryl nformation>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>XYZ Bank PLC</pty:fi Name>
<pty: fi Account Nunber >293774</ pty: fi Account Nunber >
</ pty: Fl Routi ngl nf or nat i on>
</pty:internedi aryl nf or mati on>
<pty: benefi ci aryl nf or nat i on>
<pty: Fl Rout i ngl nf or mat i on>
<pty: fi Nane>ABC Brokers</pty: fi Name>
<pty: fi Account Nunber >/ 883733333</ pt y: f i Account Nunber >
<pty: fi Ref erenceText >For the account of Harry Smth-
/ 883733333</ pty: fi Ref er enceText >
</ pty: Fl Routi ngl nf or nat i on>
</ pty: benefi ci aryl nf or mati on>
</ pty: Paynent | nst ructi ons>
</ pty: paynent | nstructi ons>
</pty: Settlenentl|nstructions>
</pty:settlenentlnfornation>
</pty: Party>
<l--
Al so expected is the full settlenent instructions for:
<pty: part yRef erenceName>XYZ | nvest nent bank</ pty: part yRef er enceName>

-->
</pty:tradeParties>
</ pty: Partyl nfornati on>
</ fpm : partyl nfornati on>
</ fpm : Tr ade>
</ fpm : FpM.>
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1.4

141

Market Data

MarketData

<?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 erhouseCoopers organi zation. Al rights reserved.

-->

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

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

<fpm :

FoM. xmi ns: f prd ="ur n: f pm - FpM_"

xm ns: ndr ="ur n: f pni - Mar ket Dat a" >
<mdr : Mar ket Dat a>
<mdr: fxoVol atility>
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<mdr: FXOvol ati | ity>
<mdr : val ueDat €>1999- 05- 05T14: 15 - 0400</ ndr : val ueDat e>
<mdr : i nput Type>l nt r aDay</ mdr : i nput Type>
<ndr : vol CcyPai r s>
<mdr : Vol CcyPai r >
<ndr: t er nCcy>EUR</ ndr : t er nCcy>
<mdr : baseCcy>USD</ mir : baseCcy>
<ndr : pr em unCcy>USD</ ndr : pr eni unCcy>
<ndr : sm | eDel t aTer ns>USD</ mdr : smi | eDel t aTer ns>
<mdr: t er ng>
<ndr: Ter np
<ndr : i nput Met hod>D</ mdr : i nput Met hod>
<mdr : t er nVal ue>SP</ ndr : t er nVal ue>
<mdr:volatilities>
<mdr: Vol atility>
<mdr: del t a>NEUTRAL</ ndr : del t a>
<mdr:vol atilityVal ue>0. 1063</ ndr: vol ati |l i t yVal ue>
</mdr: Vol atility>
<mdr: Vol atility>
<mdr: del t a>10</ mdr : del t a>
<mdr:vol atilityVal ue>0. 1182</ ndr: vol ati |l i t yVal ue>
<mdr: termPut Cal | >PUT</ mdr : t er nPut Cal | >
</mdr:Volatility>
<ndr:Volatility>
<ndr: del t a>10</ mdr : del t a>
<mdr:vol atilityVal ue>0. 1207</ ndr: vol ati | i t yVal ue>
<mdr:termPut Cal | >CALL</ mdr: termPut Cal | >
</mdr:Volatility>
<ndr:Volatility>
<ndr: del t a>25</ mdr : del t a>
<ndr:vol atilityVal ue>0.1101</ mdr: vol atilityVal ue>
<mdr: ternPut Cal | >PUT</ ndr : t er nPut Cal | >
</mdr: Vol atility>
<mdr: Vol atility>
<mdr: del t a>25</ mdr : del t a>
<mdr:vol atilityVal ue>0. 1158</ ndr: vol ati |l i t yVal ue>
<mdr:termPut Cal | >CALL</ mdr: termPut Cal | >
</mdr:Volatility>
</mdr:volatilities>
</ mdr: Ter n»
<mdr : Ter e
<mdr : i nput Met hod>D</ ndr : i nput Met hod>
<mdr: t er mval ue>7D</ mdr : t er nVal ue>
<mdr:volatilities>
<ndr:Volatility>
<ndr : del t a>NEUTRAL</ mdr : del t a>
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<mdr:vol atilityVal ue>0. 0899</ ndr: vol ati |l i t yVal ue>
</mdr: Vol atility>
<mdr: Vol atility>
<ndr: del t a>10</ mdr : del t a>
<mdr:vol atilityVal ue>0. 1164</ ndr: vol atilityVal ue>
<mdr: termPut Cal | >PUT</ mdr : t er nPut Cal | >
</mdr:Volatility>
<ndr:Volatility>
<ndr: del t a>10</ mdr : del t a>
<ndr:vol atilityVal ue>0.1192</ mdr: vol atilityVal ue>
<ndr: ternPut Cal | >CALL</ ndr: t er nPut Cal | >
</mdr: Vol atility>
<mdr: Vol atility>
<ndr : del t a>25</ mdr : del t a>
<ndr:vol atilityVal ue>0. 1076</ mdr: vol atilityVal ue>
<mdr: ternPut Cal | >PUT</ ndr : t er nPut Cal | >
</mdr: Vol atility>
<mdr: Vol atility>
<ndr: del t a>25</ mdr : del t a>
<mdr:vol atilityVal ue>0. 1092</ ndr: vol ati | i t yVal ue>
<mdr:termPut Cal | >CALL</ mdr: termPut Cal | >
</mdr:Volatility>

</mdr:volatilities>
</ mdr: Ter n»

</ mdr: terns>
</ mdr : Vol CcyPai r>
</ mdr : vol CcyPai r s>
</mdr: FXOvol atility>
</ nmdr: fxoVol atility>
</ mdr : Mar ket Dat a>

</ fpm : FpM_>
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1 APPENDIX: MOZILLA PUBLIC LICENSE
VERSION 1.0

1. Definitions.

8/6/99

1.1. " Contributor" means each entity that creates or contributes to the creation of Modifications.

1.2. " Contributor Version" means the combination of the Original Code, prior
Modifications used by a Contributor, and the M odifications made by that particul ar
Contributor.

1.3. " Covered Code' meansthe Original Code or Modifications or the combination of
the Original Code and Modifications, in each case including portions thereof.

1.4. " Electronic Distribution M echanism” means a mechanism generally accepted in
the software development community for the electronic transfer of data.

1.5. " Executable" means Covered Code in any form other than Source Code.

1.6. " Initial Developer” meanstheindividual or entity identified as the Initial Devel oper
in the Source Code notice required by Exhibit A.

1.7."Larger Work" means awork which combines Covered Code or portions thereof
with code not governed by the terms of this License.

1.8. " License" means this document.

1.9. "Madifications' means any addition to or deletion from the substance or structure
of either the Original Code or any previous Modifications. When Covered Codeis
released as a series of files, aModification is:

A. Any addition to or deletion from the contents of a file containing Original
Code or previous Modifications.

B. Any new file that contains any part of the Original Code or previous
Modifications.

1.10. " Original Code" means Source Code of computer software code which is
described in the Source Code notice required by Exhibit A as Original Code, and which,
at the time of itsrelease under this License is not already Covered Code governed by this
License.

1.11. " Source Code" means the preferred form of the Covered Code for making
modifications to it, including all modules it contains, plus any associated interface
definition files, scripts used to control compilation and installation of an Executable, or a
list of source code differential comparisons against either the Original Code or another
well known, available Covered Code of the Contributor’s choice. The Source Code can be
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in acompressed or archival form, provided the appropriate decompression or de-
archiving software iswidely available for no charge.

1.12." You" means an individual or alegal entity exercising rights under, and complying
with al of the terms of, this License or a future version of this License issued under
Section 6.1. For legal entities, "You" includes any entity which controls, is controlled by,
or isunder common control with Y ou. For purposes of this definition, "control” means
(a) the power, direct or indirect, to cause the direction or management of such entity,
whether by contract or otherwise, or (b) ownership of fifty percent (50%) or more of the
outstanding shares or beneficial ownership of such entity.

2. Source Code License.

2.1. Thelnitial Developer Grant.
The Initial Developer hereby grants Y ou a world-wide, royalty-free, non-exclusive license,
subject to third party intellectual property claims:

(a) to use, reproduce, modify, display, perform, sublicense and distribute the
Original Code (or portions thereof) with or without Modifications, or as part of a
Larger Work; and

(b) under patents now or hereafter owned or controlled by Initial Developer, to
make, have made, use and sell ("Utilize") the Original Code (or portions thereof),
but solely to the extent that any such patent is reasonably necessary to enable Y ou
to Utilize the Original Code (or portions thereof) and not to any greater extent that
may be necessary to Utilize further Modifications or combinations.

2.2. Contributor Grant.
Each Contributor hereby grants Y ou a world-wide, royalty-free, non-exclusive license,
subject to third party intellectual property claims:

(a) to use, reproduce, modify, display, perform, sublicense and distribute the
Modifications created by such Contributor (or portions thereof) either on an

unmodified basis, with other Modifications, as Covered Code or as part of a
Larger Work; and

(b) under patents now or hereafter owned or controlled by Contributor, to Utilize
the Contributor Version (or portions thereof), but solely to the extent that any
such patent is reasonably necessary to enable Y ou to Utilize the Contributor
Version (or portions thereof), and not to any greater extent that may be necessary
to Utilize further Modifications or combinations.

3. Distribution Obligations.
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3.1. Application of License.

The Modifications which Y ou create or to which Y ou contribute are governed by the terms of this
License, including without limitation Section 2.2. The Source Code version of Covered Code may
be distributed only under the terms of this License or a future version of this License released
under Section 6.1, and Y ou must include a copy of this License with every copy of the Source
Code Y ou distribute. Y ou may not offer or impose any terms on any Source Code version that
aters or restricts the applicable version of this License or the recipients' rights hereunder.
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However, Y ou may include an additional document offering the additional rights described in
Section 3.5.

3.2. Availability of Source Code.

Any Modification which Y ou create or to which Y ou contribute must be made available
in Source Code form under the terms of this License either on the same media as an
Executable version or via an accepted Electronic Distribution Mechanism to anyone to
whom you made an Executable version available; and if made available via Electronic
Distribution Mechanism, must remain available for at least twelve (12) months after the
dateit initially became available, or at least six (6) months after a subsequent version of
that particular Modification has been made available to such recipients. You are
responsible for ensuring that the Source Code version remains available even if the
Electronic Distribution Mechanism is maintained by athird party.

3.3. Description of M odifications.

Y ou must cause all Covered Code to which you contribute to contain a file documenting
the changes Y ou made to create that Covered Code and the date of any change. Y ou must
include a prominent statement that the Modification is derived, directly or indirectly,
from Origina Code provided by the Initial Developer and including the name of the
Initial Developer in (a) the Source Code, and (b) in any notice in an Executable version
or related documentation in which Y ou describe the origin or ownership of the Covered
Code.

3.4. Intellectual Property Matters

(&) Third Party Claims.

If You have knowledge that a party claims an intellectual property right in
particular functionality or code (or its utilization under this License), you must
include atext file with the source code distribution titled "LEGAL" which
describes the claim and the party making the claim in sufficient detail that a
recipient will know whom to contact. If you obtain such knowledge after Y ou
make Y our Modification available as described in Section 3.2, Y ou shall
promptly modify the LEGAL filein all copies 'Y ou make available thereafter and
shall take other steps (such as notifying appropriate mailing lists or newsgroups)
reasonably calculated to inform those who received the Covered Code that new
knowledge has been obtained.

(b) Contributor APIs.

If Your Modification is an application programming interface and Y ou own or
control patents which are reasonably necessary to implement that API, you must
also include thisinformation in the LEGAL file.

3.5. Required Notices.

Y ou must duplicate the notice in Exhibit A in each file of the Source Code, and this
License in any documentation for the Source Code, where Y ou describe recipients’ rights
relating to Covered Code. If Y ou created one or more Modification(s), Y ou may add your
name as a Contributor to the notice described in Exhibit A. If it is not possible to put
such notice in a particular Source Code file due to its structure, then you must include
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such notice in alocation (such as arelevant directory file) where a user would be likely to
look for such anotice. Y ou may choose to offer, and to charge a fee for, warranty,
support, indemnity or liability obligations to one or more recipients of Covered Code.
However, You may do so only on Y our own behalf, and not on behalf of the Initial
Developer or any Contributor. Y ou must make it absolutely clear than any such warranty,
support, indemnity or liability obligation is offered by Y ou alone, and Y ou hereby agree
to indemnify the Initial Developer and every Contributor for any liability incurred by the
Initial Developer or such Contributor as aresult of warranty, support, indemnity or
liability terms Y ou offer.

3.6. Distribution of Executable Versions.

Y ou may distribute Covered Code in Executable form only if the requirements of Section
3.1-3.5 have been met for that Covered Code, and if Y ou include a notice stating that the
Source Code version of the Covered Code is available under the terms of this License,
including a description of how and where Y ou have fulfilled the obligations of Section
3.2. The notice must be conspicuously included in any notice in an Executable version,
related documentation or collateral in which Y ou describe recipients' rights relating to the
Covered Code. Y ou may distribute the Executable version of Covered Code under a
license of Y our choice, which may contain terms different from this License, provided
that Y ou are in compliance with the terms of this License and that the license for the
Executable version does not attempt to limit or alter the recipient’s rights in the Source
Code version from the rights set forth in this License. If Y ou distribute the Executable
version under adifferent license Y ou must make it absolutely clear that any terms which
differ from this License are offered by Y ou aone, not by the Initial Developer or any
Contributor. Y ou hereby agree to indemnify the Initial Developer and every Contributor
for any liability incurred by the Initial Developer or such Contributor as aresult of any
such terms Y ou offer.

3.7. Larger Works.

Y ou may create a Larger Work by combining Covered Code with other code not
governed by the terms of this License and distribute the Larger Work as a single product.
In such acase, Y ou must make sure the requirements of this License are fulfilled for the
Covered Code.

4. Inability to Comply Dueto Statute or Regulation.

If itisimpossible for Y ou to comply with any of the terms of this License with respect to
some or al of the Covered Code due to statute or regulation then Y ou must: (a) comply
with the terms of this License to the maximum extent possible; and (b) describe the
limitations and the code they affect. Such description must be included in the LEGAL file
described in Section 3.4 and must be included with all distributions of the Source Code.
Except to the extent prohibited by statute or regulation, such description must be
sufficiently detailed for arecipient of ordinary skill to be able to understand it.

5. Application of thisLicense.
This License applies to code to which the Initial Developer has attached the notice in Exhibit A,
and to related Covered Code.

6. Versionsof the License.
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6.1. New Versions.
Netscape Communications Corporation ("Netscape") may publish revised and/or new versions of
the License from time to time. Each version will be given a distinguishing version number.

6.2. Effect of New Versions.

Once Covered Code has been published under a particular version of the License, Y ou
may always continue to use it under the terms of that version. Y ou may also choose to
use such Covered Code under the terms of any subsequent version of the License
published by Netscape. No one other than Netscape has the right to modify the terms
applicable to Covered Code created under this License.

6.3. Derivative Works.

If you create or use amodified version of this License (which you may only do in order

to apply it to code which is not already Covered Code governed by this License), you
must (a) rename Y our license so that the phrases "Mozilla', "MOZILLAPL", "MOZPL",
"Netscape”, "NPL" or any confusingly similar phrase do not appear anywhere in your
license and (b) otherwise make it clear that your version of the license contains terms
which differ from the Mozilla Public License and Netscape Public License. (Filling in the
name of the Initial Developer, Original Code or Contributor in the notice described in
Exhibit A shall not of themselves be deemed to be modifications of this License.)

7. DISCLAIMER OF WARRANTY.

COVERED CODE ISPROVIDED UNDER THISLICENSE ON AN "ASIS' BASIS,
WITHOUT WARRANTY OF ANY KIND, EITHER EXPRESSED OR IMPLIED,
INCLUDING, WITHOUT LIMITATION, WARRANTIES THAT THE COVERED CODE IS
FREE OF DEFECTS, MERCHANTABLE, FIT FOR A PARTICULAR PURPOSE OR NON-
INFRINGING. THE ENTIRE RISK ASTO THE QUALITY AND PERFORMANCE OF THE
COVERED CODE ISWITH YOU. SHOULD ANY COVERED CODE PROVE DEFECTIVE
IN ANY RESPECT, YOU (NOT THE INITIAL DEVELOPER OR ANY OTHER
CONTRIBUTOR) ASSUME THE COST OF ANY NECESSARY SERVICING, REPAIR OR
CORRECTION. THIS DISCLAIMER OF WARRANTY CONSTITUTES AN ESSENTIAL
PART OF THISLICENSE. NO USE OF ANY COVERED CODE ISAUTHORIZED
HEREUNDER EXCEPT UNDER THIS DISCLAIMER.

8. TERMINATION.

This License and the rights granted hereunder will terminate automatically if You fail to comply
with terms herein and fail to cure such breach within 30 days of becoming aware of the breach.
All sublicenses to the Covered Code which are properly granted shall survive any termination of
this License. Provisions which, by their nature, must remain in effect beyond the termination of
this License shall survive.

9.LIMITATION OF LIABILITY.
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UNDER NO CIRCUMSTANCES AND UNDER NO LEGAL THEORY, WHETHER TORT
(INCLUDING NEGLIGENCE), CONTRACT, OR OTHERWISE, SHALL THE INITIAL
DEVELOPER, ANY OTHER CONTRIBUTOR, OR ANY DISTRIBUTOR OF COVERED
CODE, OR ANY SUPPLIER OF ANY OF SUCH PARTIES, BE LIABLE TO YOU OR ANY
OTHER PERSON FOR ANY INDIRECT, SPECIAL, INCIDENTAL, OR CONSEQUENTIAL
DAMAGES OF ANY CHARACTER INCLUDING, WITHOUT LIMITATION, DAMAGES
FOR LOSS OF GOODWILL, WORK STOPPAGE, COMPUTER FAILURE OR
MALFUNCTION, ORANY AND ALL OTHER COMMERCIAL DAMAGES OR LOSSES,
EVEN IF SUCH PARTY SHALL HAVE BEEN INFORMED OF THE POSSIBILITY OF
SUCH DAMAGES. THISLIMITATION OF LIABILITY SHALL NOT APPLY TO
LIABILITY FOR DEATH OR PERSONAL INJURY RESULTING FROM SUCH PARTY'S
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NEGLIGENCE TO THE EXTENT APPLICABLE LAW PROHIBITS SUCH LIMITATION.
SOME JURISDICTIONS DO NOT ALLOW THE EXCLUSION OR LIMITATION OF
INCIDENTAL OR CONSEQUENTIAL DAMAGES, SO THAT EXCLUSION AND
LIMITATION MAY NOT APPLY TO YOU.

10. U.S. GOVERNMENT END USERS.

The Covered Codeisa"commercia item," asthat term isdefined in 48 C.F.R. 2.101 (Oct. 1995),
consisting of "commercial computer software" and "commercial computer software
documentation,” as such terms are used in 48 C.F.R. 12.212 (Sept. 1995). Consistent with 48
C.F.R.12.212 and 48 C.F.R. 227.7202-1 through 227.7202-4 (June 1995), all U.S. Government
End Users acquire Covered Code with only those rights set forth herein.

11. MISCELLANEOUS.

This License represents the compl ete agreement concerning subject matter hereof. If any
provision of this Licenseis held to be unenforceable, such provision shall be reformed only to the
extent necessary to make it enforceable. This License shall be governed by California law
provisions (except to the extent applicable law, if any, provides otherwise), excluding its conflict-
of-law provisions. With respect to disputesin which at least one party is acitizen of, or an entity
chartered or registered to do business in, the United States of America: () unless otherwise
agreed in writing, all disputesrelating to this License (excepting any dispute relating to
intellectual property rights) shall be subject to final and binding arbitration, with the losing party
paying al costs of arbitration; (b) any arbitration relating to this Agreement shall be held in Santa
Clara County, California, under the auspices of JAM SEndDispute; and (c) any litigation relating
to this Agreement shall be subject to the jurisdiction of the Federal Courts of the Northern District
of California, with venue lying in Santa Clara County, California, with the losing party
responsible for costs, including without limitation, court costs and reasonabl e attorneys fees and
expenses. The application of the United Nations Convention on Contracts for the International
Sale of Goodsis expressly excluded. Any law or regulation which provides that the language of a
contract shall be construed against the drafter shall not apply to this License.

12. RESPONSIBILITY FOR CLAIMS.

Except in cases where another Contributor has failed to comply with Section 3.4, You are
responsible for damages arising, directly or indirectly, out of Y our utilization of rights under this
License, based on the number of copies of Covered Code you made available, the revenues you
received from utilizing such rights, and other relevant factors. Y ou agree to work with affected
parties to distribute responsibility on an equitable basis.

EXHIBIT A.
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"The contents of thisfile are subject to the Mozilla Public License Version 1.0 (the "License");
you may not use this file except in compliance with the License. Y ou may obtain a copy of the
License at http://www.mozilla.org/MPL/

Software distributed under the Licenseis distributed on an"ASIS' basis, WITHOUT
WARRANTY OF ANY KIND, either express or implied. See the License for the specific
language governing rights and limitations under the License.

The Initial Developer of the Original Code is PricewaterhouseCoopers in partnership
with JP Morgan. All Rights Reserved.”

Page 112



	SAMPLE FPML
	IRM
	Vanilla Fixed-Float Swap
	Swap
	Swaption
	Cancellable
	CapFloor

	FX
	FX Average Spot Rate Option
	FX Binary Knock-out
	FX Binary
	FX Digital
	FX Double Knock-out
	FX Knock-in
	FX Knock-out
	FX American Option
	FX European Option
	FX Outright
	FX Spot
	FX Swap
	FX Time Trigger

	FRA
	AverageFRA
	FRA
	InterpFRA

	Market Data
	MarketData


	APPENDIX: MOZILLA PUBLIC LICENSE�VERSION 1.0

