PORTFOLIO WORK SAMPLE - DATA INTEGRATION

FpML Exchange Sample

XML - ISDA standard, a product & customer standardized for sharing

Sanitized work sample authored by Bernard Millet. All client-specific data, names and identifiers have been removed; it is
representative of approach and craft, not a client deliverable.

<?xm version="1.0" encodi ng="UTF-8"?>
<I--

FpM. SAMPLE: what FpM. is, shown with a product and a customner
Author: Bernard M| let. DAVA-DVMBCOK: Reference Data and Interoperability
Portfolio work sanple. Sanitized and representative; no proprietary data.

WHAT | S FpM.?

FpM. (Fi nanci al products Markup Language) is the open, |SDA-governed XM
standard for describing financial products and trades. Its purpose is

| NTEROPERABI LI TY: two institutions - or two internal systems - can exchange
the SAME standardi zed description of a product, a counterparty (custoner)
and the econonmic terns of a trade, w thout bespoke point-to-point fornats.

This exanpl e shows the two things every FpM. nessage needs:
1. PARTIES - who is involved (here: a dealer bank and a customer)
2. A PRODUCT - the financial instrunent and its economc terns
(here: a vanilla single-currency interest-rate swap)

Standardi zing this is exactly the reference-data normalisation problem
one agreed structure and one agreed set of codes (ISO currencies, |SDA
busi ness-day conventions, LEl party identifiers) so data neans the sane
thing everywhere it flows.

<FpM. xml ns="http://ww. fpm . org/ FpM.- 5/ confirmati on"
xm ns: xsi ="http://ww. w3. or g/ 2001/ XM_Schena- i nst ance"
f pnl Ver si on="5-12"
xsi : t ype="Dat aDocunent " >

<trade>
<t radeHeader >
<!-- Trade identifiers issued by each party -->

<partyTradel dentifier>
<partyRef erence href="DEALER"'/>
<tradel d tradel dSchene="http://deal er. exanpl e. coni trade-i d">SW 2026- 008842</ t r adel d>
</ partyTradel dentifier>
<partyTradel dentifier>
<partyRef erence href="CUSTOMER"/ >
<tradeld tradel dSchene="http://acme. exanpl e. coni t rade-i d">ACME- | RS- 0017</tradel d>
</ partyTradel dentifier>
<t r adeDat e>2026- 06- 29</ t r adeDat e>
</ tradeHeader >

<l-- THE PRODUCT -->
<l-- Afixed-for-floating interest rate swap: the custonmer pays a fixed

rate, the dealer pays a floating rate (EURI BOR 6M, on EUR 10,000, 000. -->
<swap>

<l-- Leg 1: CUSTOMER pays FI XED 3.10% - - >
<swapSt r eanr
<payer Part yRef erence href="CUSTOVER'"/ >
<recei ver PartyRef erence href="DEALER'/ >
<cal cul ati onPeri odDat es i d="fi xedLegDat es" >
<ef f ecti veDat e><unadj ust edDat e>2026- 07- 01</ unadj ust edDat e></ ef f ect i veDat e>
<t erm nati onDat e><unadj ust edDat e>2031- 07- 01</ unadj ust edDat e></ t er m nat i onDat e>
</ cal cul ati onPeri odDat es>
<cal cul ati onPeri odAnount >
<cal cul ati on>
<not i onal Schedul e>
<not i onal St epSchedul e>
<i ni tial Val ue>10000000. 00</i ni ti al Val ue>
<currency>EUR</ currency> <l-- |SO 4217 -->
</ noti onal St epSchedul e>
</ noti onal Schedul e>
<f i xedRat eSchedul e>
<initial Val ue>0.0310</i ni ti al Val ue> <l-- 3.10%-->
</ fi xedRat eSchedul e>
<dayCount Fr act i on>30E/ 360</ dayCount Fracti on>
</ cal cul ati on>
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</ cal cul ati onPeri odAnount >
</ swapSt r eanr

<!-- Leg 2: DEALER pays FLOATI NG EURI BOR 6M - ->
<swapSt r eanr
<payer Part yRef erence href="DEALER'/ >
<recei ver Part yRef erence href="CUSTOMVER'/ >
<cal cul ati onPeri odDat es i d="fl oat LegDat es" >
<ef f ecti veDat e><unadj ust edDat e>2026- 07- 01</ unadj ust edDat e></ ef f ect i veDat e>
<t erm nati onDat e><unadj ust edDat e>2031- 07- 01</ unadj ust edDat e></ t er mi nat i onDat e>
</ cal cul ati onPeri odDat es>
<cal cul ati onPer i odAnount >
<cal cul ati on>
<noti onal Schedul e>
<not i onal St epSchedul e>
<i ni tial Val ue>10000000. 00</i ni ti al Val ue>
<currency>EUR</ currency>
</ noti onal St epSchedul e>
</ noti onal Schedul e>
<fl oati ngRat eCal cul ati on>
<f | oat i ngRat el ndex>EUR- EURI BOR- Reut er s</ f | oat i ngRat el ndex>
<i ndexTenor ><peri odMul tiplier>6</periodMil tiplier><period>M/period></indexTenor>
</ fl oatingRat eCal cul ati on>
<dayCount Fract i on>ACT/ 360</ dayCount Fracti on>
</ cal cul ati on>
</ cal cul ati onPeri odAmount >
</ swapSt r eanr

</ swap>
</trade>

<l-- THE PARTIES (incl. the custoner) -->
<I-- Parties are identified by LEI (Legal Entity ldentifier) - a global,
standardi zed reference-data key, so the custonmer is unanbi guous to
every downstream system and counterparty. -->
<party id="DEALER'>
<partyld partyldSchene="http://ww. fpm . org/ codi ng-schene/ external /i so17442" >5493000G.OBALBANKXX99</ partyl d>
<partyNanme>Qd obal Bank AG (deal er) </ partyNanme>
</ party>
<party id="CUSTOVER'>
<partyld partyldSchene="http://ww.fpm . org/ codi ng- schenme/ external /i sol17442" >529900ACMECUSTOVER42</ partyl d>
<partyName>Acnme Manufacturing AG (customer) </ partyName>
</ party>

</ FpM>
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