Guidelines on using extended FpML schema for valuation reporting

This zip file contains the FpML extended schema “extended-tr”, and similar to trade reporting, the
directory does not include the official FpML 5.5 schema file. To use this “extended-tr” schema, put the
“extended-tr” directory within the same directory of FpML 5.5 schema files, as shown below:
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MName Date modified Type
. extended-tr 2/18/2014 11:04 AM  File folder
|| fpml-asset-5-5.xsd 9/16/2013 4:57 PM  XSD File 89 KB
| fpml-bond-option-5-5.xsd 9/16/2013 4:57 PM XSO File 6 KB
__| fpml-business-events-5-5xsd 9/16/2013 4:57 PM X5D File 59 KB
| fpml-cd-5-5.xsd 9/16/2013 4:57 PM  XSD File 95 KB
| fpml-collateral-processes-5-5.xsd 9/16/2013 4:57 PM X5D File 81 KB
| fpml-com-5-5.xsd 9/16/2013 4:57 PM  XSD File 217 KB
| fpmil-correlation-swaps-5-5.xsd 9/16/2013 4:57 PM XSD File 4 KB
| fpml-credit-event-notification-5-5.xsd 9/16/2013 4:57 PM  XSD File TKB
| fpml-dividend-swaps-5-5.xsd 9/16/2013 4:57 PM  XSD File 11 KB
| fpml-doc-5-5.xsd 9/16/2013 4:57 PM  XSD File 90 KB
|| fpml-enurm-5-5.xsd 9/16/2013 4:57 PM  XSD File 182 KB
|| fpml-eqd-5-5.xsd 9/16/2013 4:57 PM  XSD File 27TKB
| fpml-eq-shared-5-5.xsd 9/16/2013 4:57 PM  XSD File 96 KB
|| fpml-fi-5-5.xsd 9/16/2013 4:57 PM  XSD File 81 KB
|| fpml-generic-5-5.xsd 9/16/2013 4:57 PM XSD File 29 KB
|| fpml-ird-5-5.xsd 10/18/2013 3:44 PM XSD File 127 KB
|| fpml-main-5-5.sd 9/16/2013 4:57 PM  XSD File 4 KB
| fpml-mktenv-5-5.xsd 9/16/2013 4:57 PM  XSD File 24 KB
| | fpml-msg-5-5.xsd 9/16/2013 4:57 PM  XSD File 48 KB
fpml-business-events-5-5.xsd Date modified: 9/16/2013 4:57 PM Date created: 2/18/2014 11:04 AM
#5D File Size: 58.3 KB

Note that the extended FpML schema in this “extended-tr” directory for valuation is an exact duplicate
of that used for trade reporting in FpML 5.5, i.e. the one in:

<AIDG directory>\CSV v2.1 or FpML v5.5\Appendix E - Schemas and Examples in XML Format
(Reporting) for FoML 5.5\Extended FpML schema\extended-tr

One may choose to copy either one “extended-tr” directory to the same directory of FpML 5.5 schema
files.



