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1 Global Complex Types



1.1 AdditionalDisruptionEvents

1.1.1 Description:
A type for defining ISDA 2002 Equity Derivative Additional Disruption Events"
1.1.2 Contents:

changelnLaw (exactly one occurrence; of the type xsd:boolean)

failureToDeliver (zero or one occurrence; of the type xsd:boolean) Where the underlying is shares and the
transaction is physically settled, then, if true, a failure to deliver the shares on the settlement date will not be
an event of default for the purposes of the master agreement.

insolvencyFiling (exactly one occurrence; of the type xsd:boolean)
hedgingDisruption (exactly one occurrence; of the type xsd:boolean)
lossOfStockBorrow (exactly one occurrence; of the type xsd:boolean)
increasedCostOfStockBorrow (exactly one occurrence; of the type xsd:boolean)
increasedCostOfHedging (exactly one occurrence; of the type xsd:boolean)

determiningPartyReference (exactly one occurrence; of the type Reference) A reference to a party element
within this document.

1.1.3 Used by:
*  Complex type: ExtraordinaryEvents

1.1.4 Derived Types:

1.1.5 Figure:
@ changelnLaw
boolean
@ @ failureToDeliver
~|boolean
@ insolvencyFiling
boolean
@ hedgingDisruption ﬁ
'S boolean
Additional DisruptionEvents —
@ | 0ssOf StockBorrow
boolean
@ increasedCostOf StockBorrow
boolean
@ increasedCostOfHedging
boolean
@ determiningPartyReference
Reference
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1.1.6 Schema Fragment:

<xsd: conplexType nane="Addi ti onal Di srupti onEvents">
<xsd: annot at | on>
<xsd document ation xm ;| ang="en">
A type for defining ISDA 2002 Equity Derivative Additiona
Di sruption Events”
</ xsd: docunent at | on>
</ xsd: annot ati on>
<xsd: sequence>

<xsd: el enent name="changel nLaw' type="xsd: bool ean"/> .
<xsd: el enent nanme="fail UreToDel i ver" type="xsd: bool ean" m nCccurs="0">
<xsd: annot at i on>
<xsd: docunent ati on xm : | ang="en">
VWhere the underlying i s Shares and the transaction is
physically settled, "then, if true, a failure to deliver the
shares on the settlenent date wili not be an event of default
for the purposes of the naster agreenent.
</ xsd: docunent at i on>
<xsd; docunentatlon xm : | ang="de" >
I'st der Basiswert eine tie und wird die Transaktion
effektlv beliefert, stellt die N chtlieferung von Aktien am
rechnun?stag kei nen Kindi gungs rund i m Si nne des
Rahnenver dar, wenn der rt "wahr" lautet.
</ xsd: docunentatlon>
</ xsd; annot ati on>
</ xsd: ei ement >
<xsd: el enent name= |nsolvencyF|I|ng" type—"xsd bool ean” />
<xsd: e| enent name="hedgi ngDi Sruption" type="xsd: boolean’/>
<xsd: el enent nanme="| osSO St ockBorrow' type=' 'xsd: bool ean" />
<xsd: el enent nane= |ncreasedCbsthStock orrom/ type="xsd; bool ean"/ >

<xsd: el enent name="i ncreasedCost O Hedgi ng" type="Xxsd: bool ean"/>
<xsd: el ement nane="det erm ni ngPart yRe erence type="Reference">
<xsd: annot at | on>
<xsd: docunentation xm :1ang="en"> )
A reference to a Earty element within this docunent.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.2 AdjustableDateOrRelativeDateSequence

1.2.1 Description:

1.2.2 Contents:

Either

adjustableDate (exactly one occurrence; of the type AdjustableDate) A date that shall be subject to
adjustment if it would otherwise fall on a day that is not a business day in the specified business centers,
together with the convention for adjusting the date.

Or

relativeDateSequence (exactly one occurrence; of the type RelativeDateSequence) A date specified in
relation to some other date defined in the document (the anchor date), where there is the opportunity to
specify a combination of offset rules. This component will typically be used for defining the valuation date in
relation to the payment date, as both the currency and the exchange holiday calendars need to be considered.

1.2.3 Used by:
Complex type: EquityValuation

1.2.4 Derived Types:

1.2.5 Figure:

@ adjustableDate %

S AdjustableDate
AdjustableDateOrRel ativeDateSequence
@ relativeDateSequence a

RelativeDateSequence

1.2.6 Schema Fragment:

<x§d: 80 I _exTXpe nane=" Adj ust abl eDat eOr Rel at i veDat eSequence" >
xsd: choi ce
<xsd: el enent nanme="adj ust abl eDat e" type="Adj ust abl eDat " >
<xsd: annot ati on> .
<xsd: docunentatjon xpl:Ilang="en"> ) o
A date that shall be sub{ ect to ad{ ustnent if it would
otherwise fall on a da%/ hat Is not a business day in the
speci fied business centers, together with the convention for
adj usting the date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i i
<xsd: el ement nanme="rel ati veDat eSequence" type="Rel ati veDat eSequence" >
<xsd: annot ati on>
<xsd: docunmentation xm : | ang="en"> ) )
eﬂ inrelation to sone other date ﬂeflned in
S
t

rs

A date specifi
t he docunent (the anchor date), where there is the .
opportunity to speci f}/ a conbination of offset rules. This
conponent Wi ll typically be used for defining the valuation
date in relation"to the paymrent date, as both the currency
and the exchange holiday cal endars need to be consi dered.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: cho| ce> .
<xsd:attribute nane="id" type="xsd:ID'/>
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</ xsd: conpl exType>



1.3 Asian

1.3.1 Description:
As per ISDA 2002 Definitions
1.3.2 Contents:

averagingInOut (exactly one occurrence; of the type AveraginglnOutEnum)

strikeFactor (zero or one occurrence; of the type xsd:decimal) The factor of strike.
averagingPeriodIn (zero or one occurrence; of the type AveragingPeriod) The averaging in period.
averagingPeriodOut (zero or one occurrence; of the type AveragingPeriod) The averaging out period.

1.3.3 Used by:
Complex type: OptionFeatures

1.3.4 Derived Types:

1.3.5 Figure:

@ averaginglnOut a

Averagingl NOutEnum

@ @ strikeFactor #

S decimal

(Zf‘avaagngFeﬂomn
—| AveragingPeriod

’ . .
@ aV(.erag|.ngPer|odOut

AveragingPeriod

1.3.6 Schema Fragment:

<xsd: conplexType nane="Asi an" >
<xsd: annot at i on>
<xsd: docunent ati on xm ;| ang="en">
As per |SDA 2002 Definitilons
</ xsd: docunent at i on>
<xsd: document ati on xni ; Ian?
I'm Sinne der | SDA-Defini |onen von 2002.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="aver g ngl nQut" type="Aver agi ngl nQut Enunt />
<xsd: el ement nanme="stri keFaCtor" type="xsd: decimal™ m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentation xnl: Iang: en" >
The factor of strike
</ xsd: docunent at i on> Y
<xsd: docunment ation xm : | ang="de">
Strike- Fakt or,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el enent nane="aver agi ngPeri odl n" type="Averagi ngPeri od" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xm ;1 ang="en">
The averaging in Berlod
</ xsd: docunent at i on
<xsd: docurment ation xnl : | ang="de">
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Aver agi ng- | n- Zei t raum
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . .
<xsd: el ement nanme="aver agi ngPeri odQut" type="Averagi ngPeri od" m nQccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en">
The averagi nhg out peri od.
</ xsd: docunent at i on>
<xsd: docunentation xm : | ang="de">
Aver agi ng- Qut - Zei traum
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.4 AveragingPeriod

1.4.1 Description:

Period over which an average value is taken

1.4.2 Contents:

schedule (zero or more occurrences; of the type EquitySchedule) A Equity Derivative schedule.

averagingDateTimes (zero or one occurrence; of the type DateTimelList) Averaging DateTimes

marketDisruption (exactlfy one occurrence; of the type MarketDisruption) The market disruption event as
defined by ISDA 2002 Definitions

1.4.3 Used by:
*  Complex type: Asian

1.4.4 Derived Types:

1.4.5 Figure:
O @ schedule

EquitySchedule

* @ averagingDateTimes

—| ?

AveragingPeriod CDateTimeList
@ marketDisruption
MarketDisruption

1.4.6 Schema Fragment:

<xsd: conpl exType name="Aver agi ngPeri od" >
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en"> )
Peri od over which an average value is taken
</ xsd: docunent ati on>
<xsd: docunent ation xnm : | ang="de"> o ) )
XKP,zur Definition der Alsubungsprozesse bei einer anerikani schen
Aktienoption. Diese Einheit leitet sich ab vom Typ
Shar edAner | canExer ci se
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el ement nanme="schedul e" type="EquitySchedul e* m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en" >
A Equity Derivative schedul e.
</ xsd: docunent ati on> Y
<xsd; docunent ati on xnm : |l ang="de" >
Zeitplan fir Aktienderivate
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="aver agi ngDat eTi nes" type="DateTi neList" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xm : Il ang="en">
Aver agi ng Dat eTi nmes
</ xsd: docunent ati on>
<xsd: docunent ati on xn1:|ang:"de"> .
Fur di e Durchschnittsbildung herangezogene Daten und Zeiten
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
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<xsd: el ement nane="mar ket Di sruption" type="MarketD sruption">
<xsd: annot at | on>
<xsd: documrent ati on xn : 1 ang="en"
The market disruption evént as deflned by | SDA 2002

EEfInItIOﬂS

</ xsd: docunent ati on>

<xsd: docunent ati on xn1 I g:"de" o
Nhrktunterbrechung i nne der | SDA-Definitionen von 2002.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.5 Barrier

1.5.1 Description:
As per ISDA 2002 Definitions.
1.5.2 Contents:

barrierCap (zero or one occurrence; of the type TriggerEvent) A trigger level approached from beneath.
barrierFloor (zero or one occurrence; of the type TriggerEvent) A trigger level approached from above.

1.5.3 Used by:

Complex type: OptionFeatures

1.5.4 Derived Types:

1.5.5 Figure:

@ barrierC
—Q@) i
Y TriggerEvent
Barrier — -
@ @ barrierFloor
- TriggerEvent

1.5.6 Schema Fragment:

<xsd: conpl exType name="Barrier">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">
per | SDA 2002 Definitions.
</ xsd: docunent ati on>
<xsd: docunent ati on xn1:!an?;"de">
I m Sinne der | SDA-Definitionen von 2002.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> . . .
<xsd: el ement nane="barri erCap" type="TriggerEvent" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunentati on xnl:lang="en">
Atrigger |evel agproached from beneat h.
</ xsd: docunent at i on
<xsd: docunentati on_xnl : |l ang="de" >
Von unten aus?elostes Trigger-N veau.
</ xsd: docunent at'i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el enent nane="barrierFl oor" type="TriggerEvent" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" >
A trigger |evel agproached from above.
</ xsd: docunent at i on
<xsd: docunentation xnl:|lang="de" >
Von oben ausgel 6stes Trigger-Ni veau
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.6 Composite

1.6.1 Description:

Specifies the conditions to be applied for converting into a reference currency when the actual currency rate is
not determined upfront.

1.6.2 Contents:

determinationMethod (zero or one occurrence; of the type DeterminationMethod) Specifies the method
according to which an amount or a date is determined.

relativeDate (zero or one occurrence; of the type RelativeDateOffset) A date specified as some offset to
another date (the anchor date).

fxSpotRateSource (zero or one occurrence, of the type FxSpotRateSource) Specifies the methodology
(reference source and, optionally, fixing time) to be used for determining a currency conversion rate.

1.6.3 Used by:
*  Complex type: FxFeature

1.6.4 Derived Types:

1.6.5 Figure:

@ @ determinationM ethod
—/| DeterminationMethod

@ rdativeDate a

*

Composite

— ?
C RelativeDateOffset

0 @ fxSpotRateSource
—/| FxSpotRateSource

1.6.6 Schema Fragment:

<xsd: conpl exT%/pe nane=" Conposite">
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en"> ) )
Specifies the conditions to be applied for converting
reference currenc%/ when the actual currency rate is n
det erm ned upfront.
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd: sequence> : . : . :
<xsd: el ement nane="det er m nati onMet hod" type="Deterni nati onMet hod" ni nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> )
Specifies the nethod according to which an anpunt or a date
is determ ned. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > . . :
<xsd: el ement nane="rel ati veDate" type="Rel ativeDateOfset" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
é\gage specified as sonme offset to another date (the anchor
ate).
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > :
<xsd: el ement nane="f xSpot Rat eSour ce" type="FxSpot Rat eSource" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">

into a
ot
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Speci fies the nethodol og¥ (reference source and, optionally,
f|%<| ng tine) to be used for determ ning a currency conversion
rate.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.7 EquityCorporateEvents

1.7.1 Description:
A type for defining the merger events and their treatment.
1.7.2 Contents:

shareForShare (exactly one occurrence; of the type ShareExtraordinaryEventEnum) The consideration paid
for the original shares following the Merger Event consists wholly of new shares.

shareForOther (exactly one occurrence; of the type ShareExtraordinaryEventEnum) The consideration paid
for the original shares following the Merger Event consists wholly of cash/securities other than new shares.

shareForCombined (exactly one occurrence; of the type ShareExtraordinaryEventEnum) The consideration
paid for the original shares following the Merger Event consists of both cash/securities and new shares.

1.7.3 Used by:
Complex type: ExtraordinaryEvents

1.7.4 Derived Types:

1.7.5 Figure:
@ shareForShare
ShareExtraordinary EventEnum
* - @ shareForOther
EquityCorporateEvents ShareExtraordinary EventEnum
@ shareForCombined
ShareExtraordinaryEventEnum

1.7.6 Schema Fragment:

<xsd: conpl exType name="Equi t yCor por at eEvent s" >
<xsd: annot ati on>
<xsd; docupent ation xnl:|ang="en"> .
A type for defining the nerger events and their treatnent.
</ xsd: docunent at | on>
<xsd: docunent ation xnl : |l ang="de" >
Typ zur Definition von Fusionen und deren Behandl ung.
</ x5d: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el ement nanme="shar eFor Share" type="ShareExtraordi naryEvent Enuni >
<xsd: annot ati on> .
<xsd: docunentation xm ;lang="en"> )
The consideration paid for the original shares follow ng the
Mer ger Event consists whol ly of new shares.
</ xsd’docunent at i on>
<xsd: docunentation xnl ;:lang="de"> | ) )
Ei nstandspreis fir die ursprunglichen Aktien nach Fusion
bel nhal t et ausschliellich neue Akti en
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement name="shar eFor & her" type="ShareExtraordi naryEvent Enuni >
<xsd: annot ati on> .
<xsd: docunentation xnm ;| ang="en">
The consideration paid for the orig
Merger Event consists wholly of cas
new shares. .
</ xsd: docunent ati on>

i nal shares follow ng the
h/ securities other than
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<xsd: docunent ation xnl ;| ang="de">
Ei nstandspreis fiur. die urspringlichen Aktien nach Fusion
belnhalte ausschlieBBlich Barmttel /Wert papi ere (kei ne neuen

</xsd docunEntatlon>
</ xsd: annot at i on>
</ xsd: el enent >

<xsd: el ement name="shar eFor Conbi ned" type="Shar eExt raor di nar yEvent Enunt >

<xsd: annot at | on>
<xsd: document at i on xni:langz en" >
The consideration. paid for the orjginal shares follomnn% t he
Merger Event consists of both cashl'securities and new shares.
</ xsd”docunent at i on>
<xsd: documentation xm ;| a
Ei nstandspreis fur _die
bei nhal tet sowohl Barni
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>

ng="de" >
ursPru glichen Aktien nach Fusion
ttel/\Wertpapi ere als auch neue Aktien



1.8 EquitySchedule

1.8.1 Description:

Method of generating a series of dates.

1.8.2 Contents:

startDate (exactly one occurrence; of the type xsd:date) The averaging period start date.

endDate (exactly one occurrence; of the type xsd:date) The averaging period end date.

frequency (exactly one occurrence; of the type xsd:decimal) The schedule frequency.

frequencyType (exactly one occurrence; of the type FrequencyTypeEnum) The schedule frequency type
weekNumber (zero or one occurrence; of the type xsd:decimal) The schedule week number.
dayOfWeek (zero or one occurrence; of the type WeeklyRollConventionEnum)

1.8.3 Used by:

*  Complex type: AveragingPeriod
Complex type: TriggerEvent

1.8.4 Derived Types:

1.8.5 Figure:

@ startDate
date

®endDate

date =

@ frequency
'S decimal

EquitySchedule —
@ frequency Type
Frequency TypeEnum

@ @ weekNumber
—|decimal

:? @ dayOfWeek
- WeeklyRoll ConventionEnum

1.8.6 Schema Fragment:

<xsd: conplexType nane="Equi t ySchedul e" >
<xsd: annot at i on>
<xsd: docunentation xnl :lang="en">
Met hod of generating a series of dates.
</ xsd: docunent at i on>
<xsd: docunent ation xm : | ang="de" > | .
Met hode zur Generierung &iner Re|he von Term nen
</xsd docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent name="startDate" type="xsd: date">
<xsd: annot at i on>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.AveragingPeriod
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.TriggerEvent

<xsd: docunent ati on xm : Il ang="en">
The averagi ng period start date.
</ xsd: docungnt ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="endDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
The averagi ng period end date.
</ xsd: docunent at | on>
<xsd; docunentat|on xnl: Il ang="de">
Let zt er Tag ei nes Durchschnittszeitrauns.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="frequency" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
The schedul e frequency.
</ xsd: docunent at | on>
<xsd; docunentation xnl :lang="de">
Zahl ungsfrequenz | aut Zeitplan.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="frequencyType" type="FrequencyTypeEnuni >
<xsd: annot ati on>
<xsd: docunent ation xm : | ang="en">
The schedul e frequency type
</ xsd: docunent at i on>
<xsd; docunent ati on xnl : |l ang="de" >
Art der Zahlungsfrequenz™| aut Zeitpl an.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nanme="weekNunber" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ation> -
<xsd: docunentation xnm :|ang="en">
The schedul e week nunber.
</ xsd: docunent ati on> .
<xsd: docunent ation xnl:lang="de">
Wichenzahl i m Zeitplan
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="dayCOf Week" type="Weekl yRol | Conventi onEnunf m nQccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>



1.9 EquityValuation

1.9.1 Description:
A type for defining how and when an equity option is to be valued.
1.9.2 Contents:

Either

valuationDate (exactly one occurrence; of the type AdjustableDateOrRelativeDateSequence) The term
"Valuation Date" is assumed to have the meaning as defined in the ISDA 2002 Equity Derivatives Definitions.

Or

valuationDates éexactly one occurrence; of the type AdjustableRelativeOrPeriodicDates) Specifies the interim
equity valuation dates of the swap.

valuationTimeType (zero or one occurrence; of the type TimeTypeEnum) The time of day at which the
calculation agent values the underlying, for example the official closing time of the exchange.

valuationTime (zero or one occurrence, of the type BusinessCenterTime) The specific time of day at which
the calculation agent values the underlying.

futuresPriceValuation (zero or one occurrence; of the type xsd:boolean) The official settlement price as
announced by the related exchange is applicable, in accordance with the ISDA 2002 definitions.

optionsPriceValuation ézero or one occurrence; of the type xsd:boolean) The official settlement price as
announced by the related exchange is applicable, in accordance with the ISDA 2002 definitions.

1.9.3 Used by:

*  Complex type: DeprecatedEquityLegValuationPrice
Complex type: EquityExerciseValuationSettlement
Complex type: ReturnLegValuationPrice

*  Complex type: VariancelLeg

1.9.4 Derived Types:

1.9.5 Figure:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.DeprecatedEquityLegValuationPrice
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityExerciseValuationSettlement
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.ReturnLegValuationPrice
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.VarianceLeg

@ vauationDate
AdjustableDateOrRel ativeDateSequence

@ vauationDates
AdjustableRelativeOrPeriodicDates

TimeTypeEnum

@ vauationTimeType a
2

EquityValuation

:

BusinessCenterTime

@®vauationTime %

boolean

Q

Q

@ @ futuresPriceValuation ﬁ
e

@ optionsPriceVa uation ﬁ

boolean

1.9.6 Schema Fragment:

<xsd: conpl exType nane="EquityVal uation">
<xsd: annot ati on>
<xsd; docupentation xnl ;| ang="en"> ) ) )
A }ypg for defining how and when an equity option is to be
val ued.
</ xsd: docunent ati on>
<xsd: docunentation xnl ;| ang="de" > ) ) )
yp,. Mt dem Zeitpunkt und Art der Bewertung einer Aktienoption
bestimt wrd. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd:. sequence> .
<xsd: choice m nQccurs="0"> | . .
<xsd: el ement nanme="val uati onDat e" type="Adj ustabl eDat eOr Rel ati veDat eSequence" >
<xsd: annot ati on>
<xsd: docunent ati on xn :| ang="en"> _
The term "Val uation Date™ is assumed to have the meaning as
defined in the | SDA 2002 Equity Derivatives Definitions:
</ xsd: docunent ati on>
<xsd: docunent ati on xnl_ ;| ang=" > oL
"Bewertungstag” im Sinne der | SDA-Definitionen zu
Akti enderivatén von 2002.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement nanme="val uati onDat es" type="Adj ust abl eRel ati veOr Peri odi cDat es" >
<xsd: annot ati on>
<xsd: docunent ati on xnl:lang="en"> )
Specifies the interimequity val uation dates of the swap.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> . i i i
<xsd: el ement name="val uati onTi neType" type="Ti neTypeEnun m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl ;| ang="en"> )
The tine of day at which the cal cul ati on agent val ues the
underlying, for exanple the official closing tinme of the
exchange. )
</ xsd: doCunent ati on> Y
<xsd: docunentation xni:Ilang="de"> i
Tageszeit, zu der die Berechnungsstelle den Basiswert
bewertet, zum Bel spiel der offizielle Borsenschl uss.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >



<xsd: el ement nane="val uati onTi ne" type="Busi nessCenterTi ne" mi nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xni: | ang="en"
The specific tinme of day at mhlch t he cal cul ati on agent
values t he underlglng
</ xsd: docunent at i on
<xsd: docunent ati on xni:|ang="de">
Genaue Tageszeit, zu der die Bewertungsstelle den Basiswert
bewertet.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="futuresPriceVal uati on" type="xsd: bool ean" m nCccurs="0">
<xsd: annot at | on>
<xsd: docupent ati on xni:|ang="en">

The of ficial settlenent price as announced b e ed
eX$|ﬁP?Fohg applicable, in accordance with t e DA 02
de

</ xsd: docunent at i on>
<xsd: docurment ation xni : | ang="de" >
Es gilt der von der relevanten Borse veroffentlichte
of firzielle Abrechnungspreis im Sinne der |SDA-Defin tlonen
von 2002.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) ) ) )
<xsd: el enment nane="optionsPriceVal uati on" type="xsd: bool ean" m nCccurs="0">
<xsd: annot at i on>
<xsd: docunEntatlon xm : |l ang="en">
The official settlenent prlce as announced by the rel ated
exchan?e is applicable, in accordance with the | SDA 2002
def i ni tions.
</ xsd: docunent at i on>
<xsd: document ation xm : | ang="de" >
Es gilt der von der relevanten Borse veroffentlichte
of fiziell'e Abrechnungspreis imSinne der | SDA-Definitionen
von 2002.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: conpl exType>



1.10 ExtraordinaryEvents

1.10.1 Description:

Where the underlying is shares, defines market events affecting the issuer of those shares that may require
the terms of the transaction to be adjusted.

1.10.2 Contents:

mergerEvents §zero or one occurrence; of the type EquityCorporateEvents) Occurs when the underlying
ceases to exist following a merger between the Issuer and another company.

tenderOffer (zero or one occurrence; of the type xsd:boolean)

tenderOfferEvents (zero or one occurrence; of the type EquityCorporateEvents)
compositionOfCombinedConsideration (zero or one occurrence; of the type xsd:boolean)
indexAdjustmentEvents (zero or one occurrence; of the type IndexAdjustmentEvents)

Either

additionalDisruptionEvents (exactly one occurrence; of the type AdditionalDisruptionEvents)
Or

failureToDeliver (exactly one occurrence; of the type xsd:boolean)

representations (zero or one occurrence; of the type Representations) ISDA 2002 Equity Derivative
Representations

nationalisationOrinsolvency (zero or one occurrence; of the type
NationalisationOrinsolvencyOrDelistingEventEnum) The terms "Nationalisation" and "Insolvency" have the
meaning as defined in the ISDA 2002 Equity Derivatives Definitions.

delisting (zero or one occurrence; of the type NationalisationOrinsolvencyOrDelistingEventEnum) The term
"Delisting" has the meaning defined in the ISDA 2002 Equity Derivatives Definitions.

1.10.3 Used by:

»  Complex type: EquityDerivativeLongFormBase
*  Complex type: ReturnSwap

1.10.4 Derived Types:

1.10.5 Figure:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityDerivativeLongFormBase
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.ReturnSwap

@ mergerEvents
—/|EquityCorporateEvents

—Q@
@ @ tenderOffer d
@
Q
@

@ tenderOfferEvents
—/|EquityCorporateEvents

—|boolean

® compositionOf CombinedConsideration ﬁ

@ indexAdjustmentEvents
'S —|indexAdjustmentEvents

-

ExtraofeieryEvents # dditional DisruptionEvents

Additional DisruptionEvents

@ failureToDeliver
boolean

@ @ representations

—|Representations

‘ . B
C? delisting
NationalisationOrlnsolvency OrDelistingEventEnum

@ 4 nationalisationOrI nsolvency
- NationalisationOrl nsol vency OrDelistingEventEnum

1.10.6 Schema Fragment:

<xsd: conpl exType nanme="Extraordi naryEvents">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) )
Where the underlying Is Shares, defines parket events affecting
the issuer of those shares that may require the terns of the
transaction to_be adj usted.
</ xsd: docunent ati on>
<xsd: docunent ati on xnj:lagg=?de"> . . o
I st der Basiswert elne tie, werden hiernmt Marktereignisse
angegeben, die_den Emttenten der Aktie betreffen_und die eine
AnpaSsung der Transakti onsbedi ngungen erfordern kénnen
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nanme="nerger Events" type="EquityCorporateEvents" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnl:|ang="en"> ) )
Qccurs when the underlying ceases to exist follow ng a merger
bet ween the | ssuer and” anot her conpany.
</ xsd: docunent ati on>
<xsd: docunentation xnl :|ang="de"> . .
Di eses El ement i1st relevant, wenn der Basi swert nach einer
Fusj on zwi schen dem Emi ttenten und ei ner anderen Gesellschaft
ni cht nehr existiert.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

<xsd: el enent name="tenderOffer" tyPe="xsd: bool ean” m nCccurs="0"/>
<xsd: el enent nanme="tender O ferEvents" type="EquityCorporateEvents" n nCccurs="0"/>
<xsd: el ement nane="conpositi onO Conbi nedConsi derati on’ type="xsd: bool ean” m nCccurs="0"/>
<xsg: elhe,ment> nane="1 ndexAd] ust ment Event s" type="1ndexAd] ust ment Events" m nCccurs="0"/>
<xsd: chol ce
<xsd: el ement nane="addi ti onal Di srupti onEvents" type="Additional Di srupti onEvents"/>
<xsd: el ement nanme="fail ureToDel i ver" type="xsd: bool ean"/>



</ xsd: choi ce> . . .
<xsd: el ement name="representati ons" type="Representations"” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnm ;lang="en"> )
| SDA 2002 Equity Derivative Representations
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . . . o
<xsd: el ement nane="nati onal i sati onO | nsol vency" type="NationalisationOlnsolvencyOrDelistit
<xsd: annot ati on> _
<xsd: docunentation xn :Ilang="en"> )
The terns "Nationalisation" and "lnsol vency" have the neani ng
as defined in the | SDA 2002 Equity Derivatives Definitions.
</ xsd: docunent ati on>
<xsd: docunentation xnl:|ang="de"> ) )
"Verstaat|ichung" und "l nsolvenz" im Sinne der
| SDA-Definitionén zu Aktienderivaten von 2002.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > o . . . o .
<xsd: el ement nane="delisting" type="NationalisationOlnsolvencyODelistingEvent Enum' m nCc
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> ) )
The term "Delisting” has the nmeaning defined in the | SDA 2002
Equity Derivatives Definitions.
</ xsd: docunent at i on>
<xsd: docunentation xnl:lang="de"> ) )
"Delisting” imSinne der | SDA-Definitionen zu Aktienderivaten
von 2002. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.11 FeaturePayment

1.11.1 Description:
Payment made following trigger occurence.
1.11.2 Contents:

payerPartyReference (e_xactl){)one_ occurrence; of the type Reference) A reference to the party responsible for
making the payments defined by this structure.

receiverPartyReference (exactly one occurrence; of the type Reference) A reference to the party that
receives the payments corresponding to this structure.

Either

levelPercentage (exactly one occurrence; of the type xsd:decimal) The trigger level percentage.

Or

amount (exactly one occurrence; of the type xsd:decimal) The monetary quantity in currency units.

time (zero or one occurrence; of the type TimeTypeEnum) The feature payment time.

currency (zero or one occurrence; of the type Currency) The currency in which an amount is denominated.

geaturePaymentDate (zero or one occurrence; of the type AdjustableOrRelativeDate) The feature payment
ate.

1.11.3 Used by:
*  Complex type: TriggerEvent

1.11.4 Derived Types:

1.11.5 Figure:

4|:PayerRecei ver.model j

@ |evel Percentage
decimal
@ amount
decimal
FeaturePayment — @ Qti me
—| TimeTypeEnum
@ @ currency
- Currency

0 @ featurePaymentDate
—/|AdjustableOrRelativeDate

1.11.6 Schema Fragment:

<xsd: conpl exT}/pe nane="Feat ur ePaynent " >
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
Payment made foll ow ng tfigger occurence.
</ xsd: docunent at i on>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.TriggerEvent

<xsd: docunent ation xnl ;| ang="de" >
Nach Eintritt des Trigger-Ereignisses erfol gende Zahl ung.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: group ref="Payer Recei ver. nodel "/ >
<xsd: choi ce> )
<xsd: el ement nane="I| evel Per cent age" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunent ati on xnl: |l ang="en">
The trigger |evel percentage.
</ xsd: doclnent ati on> Y
<xsd; docunent ati on xn1:|an%: de" >
Triggerni veau,  ausgedr uckt als Prozentsatz.
</ xsdi docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="anount" type="xsd: deci nmal ">
<xsd: annot ati on>
<xsd: docunentation xpl:Ilang="en"> )
The nonetary quantity in currency units.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce> . . .
<xsd: el ement name="tinme" type="Ti neTypeEnunm m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
The feature paynment tine.
</ xsd: docunent ati on>
<xsd; document ati on xnl : | ang="de" > )
Zei t punkt der aus dem Opti onsnerkmal resultierenden Zahl ung.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nanme="currency" type="Currency" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:lang="en"> )
The currency 1 n which an"anpbunt i s denomi nat ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="feat urePaynent Dat e" type="Adj ustabl eOr Rel ativeDate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">
The feature paynment date.
</ xsd: docunent ati on>
<xsd: docunentation xni:|ang="de"> .
Dat um der aus dem Opti onSmerkmal resultierenden Zahl ung.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.12 FxFeature

1.12.1 Description:
A type for defining Fx Features.
1.12.2 Contents:

r?ferz]renchurrency (exactly one occurrence; of the type IdentifiedCurrency) Specifies the reference currency
of the trade.

Either

composite (exactly one occurrence; of the type Composite)
Or

guanto (exactly one occurrence; of the type Quanto)

1.12.3 Used by:

e  Complex type: DeprecatedEquityLeg
Complex type: EquityDerivativeBase
Complex type: ReturnLeg

1.12.4 Derived Types:

1.12.5 Figure:
@ referenceCurrency
IdentifiedCurrency
* @ composite
FxFeature — Composite
: @ quanto
Quanto

1.12.6 Schema Fragment:

<xsd: conpl exType name="FxFeat ure">
<xsd: annot ati on>
<xsd; docupent ation xnl ;| ang="en">
Atype for defining Fx Features.
</ xsd? docunent at i on>
<xsd: docunentatjon xnm : | ang="de" > )
Typ zur Definition von Devi senbestandteil en
</ x5d: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o
<xsd: el enent nanme="referenceCurrency" type="ldentifiedCurrency">
<xsd: annot ati on> .
<xsd: docunent ation xnl :Ilang="en">
Specifies the reference Currency of the trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choj ce> ) )
<xsd: el enent name="conposite" type="Conposite"/>
<xsd: el emrent nanme="quant 0" type="Quanto"/>
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.DeprecatedEquityLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eqd-4-2.xsd#Complex.EquityDerivativeBase
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-return-swaps-4-2.xsd#Complex.ReturnLeg

1.13 IndexAdjustmentEvents

1.13.1 Description:

1.13.2 Contents:

indexModification (exactly one occurrence; of the type IndexEventConsequenceEnum)
indexCancellation (exactly one occurrence; of the type IndexEventConsequenceEnum)
indexDisruption (exactly one occurrence; of the type IndexEventConsequenceEnum)

1.13.3 Used by:

Complex type: ExtraordinaryEvents

1.13.4 Derived Types:

1.13.5 Figure:
@ indexModification
IndexEventConsequenceEnum
* @ indexCancellation

_

IndexAdjustmentEvents IndexEventConsequenceEnum

@ indexDisruption

IndexEventConsequenceEnum

|00 |00 | (0|

1.13.6 Schema Fragment:

<xsd: conpl exType nanme="I| ndexAdj ust nent Event s" >
<xsd: sequentce> . o .
<xsd: e| ement nane="jndexModification" type="|ndexEvent ConsequenceEnuni/>
<xsd: el emrent nane="| ndexCancel | ati on" type="1ndexEvent ConsequenceEnum'/ >
<xsd: el ement nane="I1 ndexDi sruption” type="I|ndexEvent ConsequenceEnuni'/ >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.ExtraordinaryEvents

1.14 Knock

1.14.1 Description:

Knock In means option to exercise comes into existence. Knock Out means option to exercise goes out of
existence

1.14.2 Contents:

knocklIn (zero or one occurrence; of the type TriggerEvent) The knock in.
knockOut (zero or one occurrence; of the type TriggerEvent) The knock out.

1.14.3 Used by:
Complex type: OptionFeatures

1.14.4 Derived Types:

1.14.5 Figure:
G @ knockin
S 2 TriggerEvent
_
allid &) 4 knockOut
- TriggerEvent

1.14.6 Schema Fragment:

<xsd: conpl exType nanme="Knock" >
<xsd: annot ati on>
<xsd: docunentation xpnl:lang="en"> ) )
Knock I'n nmeans option to exercise cones_into existence. Knock Qut
neans option to exerci se goes out of existence
</ xsd: docunent ati on>
<xsd: docupentation xnl : | ang="de" > . . .
"Knock-in" bedeutet, dasS eine Option durch das Uberschreiten
aktiviert wrd. "Knock-out" bedeutet, dass eine Option nach dem
Uberschreiten erlischt.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el ement nanme="knockl n" type="TriggerEvent" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">
The knock in. .
</ xsd: docunent ati on>
<xsd: docunentation xnl :lang="de">
Knock- I n. .
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > ) )
<xsd: el emrent name="knockQut" type="TriggerEvent" m nQccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnml :lang="en">
The knock out. .
</ xsd: docunent at i on> .
<xsd: docunent ati on xnl : I ang="de">
Knock- Cut . .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-09-28/html/fpml-eq-shared-4-2.xsd#Complex.OptionFeatures

1.15 MakeWholeProvisions

1.15.1 Description:

1.15.2 Contents:

makeWholeDate (exactly one occurrence; of the type xsd:date) Date through which option can not be
exercised without penalty.

recallSpread (exactly one occurrence; of the type xsd:decimal) Spread used if exercised before make whole
date. Early termination penalty. Expressed in bp, e.g. 25 bp.

1.15.3 Used by:
*  Complex type: EquityExerciseValuationSettlement

1.15.4 Derived Types:

1.15.5 Figure:
¢ makeWholeDate 4
=
‘ date
MakeWholeProvisions — QrecaIISpread
decimal

1.15.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" MakeWhol ePr ovi si ons" >
<xsd: annot ati on>
<xsd: docunent ati on> . o
A type to hold early exercise provisions.
</ xsd® docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el enrent nanme="nmakeWhol eDat e" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en"> ) )
Datelghrough whi ch optioh can not be exercised without
penal ty. i
</ xsd: dotunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > .
<xsd: el enent nane="recal | Spread" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunentation xnm ;| ang="en">
Spread used if exercised before nake whole date. Early
termnation penalty. Expressed in bp, e.g. 25 bp
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.16 MarketDisruption

1.16.1 Description:

1.16.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type xsd:normalizedString)

1.16.3 Used by:
Complex type: AveragingPeriod

1.16.4 Derived Types:

1.16.5 Figure:

* @ marketDisruptionScheme
MarketDisruption uri

1.16.6 Schema Fragment:

<xsd: conplexT%Be name="Mar ket Di srupti on">
<xsd nt ent >
<xsd: extenS|on base="xsd: normal i zedString'>

<xsd:attribute nanme="market D sruptionScheme" type="xsd:anyURl" defaul t="http://ww.fpnl .

</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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1.17 OptionFeatures

1.17.1 Description:

A type for defining option features.

1.17.2 Contents:

asian (zero or one occurrence; of the type Asian) An option where and average price is taken on valuation.
barrier (zero or one occurrence; of the type Barrier) An option with a barrier feature.

knock (zero or one occurrence; of the type Knock) A knock feature.

passThrough (zero or one occurrence; of the type PassThrough) Pass through payments from the underlyer,
such as dividends.

1.17.3 Used by:
Complex type: EquityDerivativeLongFormBase

1.17.4 Derived Types:

1.17.5 Figure:

®asian
Asian

@®barier
Barrier

*

OptionFeatures

_

@ knock

Knock

@ passThrough

PassThrough

b oo &

1.17.6 Schema Fragment:

<xsd: conpl exType name="Qpti onFeat ures">
<xsd: annot ati on>
<xsd; docupentation xnl :lang="en">
A type for defining option features.
</ xsd® docunent at i on>
<xsd: docunent ation xnm : |l ang="de" > )
Typ zur Definition von Optionsbestandteilen
</ x5d: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) )
<xsd: el enent nane="asi an" type="Asi an" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl:lang="en"> . .
An option where and average price is taken on val uation.
</ xsd: docunent ati on>
<xsd: docunentation xnl: |l ang="de"> . . .
Option, deren Bewertung auf einem Durchschnittspreis basiert.
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el ement > . . .
<xsd: el ement nanme="barrier" type="Barrier" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl:|ang="en">
An option wth a barrier feature.
</ xsd: docunent ati on>
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<xsd: docunent ati on xn1 | ang="
Option mt Barrier-Mrknal.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement nanme="knock" type="Knock" m nCccurs="0">
<xsd: annot at i on>
<xsd docunent ati on xm : | ang="en">
A knock feature.
</ xsd: docunent at i on>
<xsd: document at | on. xni : | ang="de" >
Knock- Spezi fi kati on.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > )
<xsd: el ement nane="passThrough" type="PassThrough" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatlon xm | ang="en" > o
Pass t hrough Faynents fromthe underlyer, such as dividends.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.18 PassThrough

1.18.1 Description:
Type which contains pass through payments.
1.18.2 Contents:

passThroughltem (one or more occurrences; of the type PassThroughltem) One to many pass through
payment items.

1.18.3 Used by:

Complex type: OptionFeatures

1.18.4 Derived Types:

1.18.5 Figure:

4
PassThrough

@ passThroughltem
B—& " o

PassThroughltem

1.18.6 Schema Fragment:

<xsd: conpl exType nane="PassThrough">
<xsd: annot ati on>
<xsd: docupentation xnl :lang="en">
Type whi ch contains pass through paynents.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nane="passThroughlteni type="PassThroughltem naxCccurs="unbounded">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en">
One to nany pass through paynent itens.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.19 PassThroughltem

1.19.1 Description:
Type to represent a single pass through payment.
1.19.2 Contents:

payerPartyReference (e_xactl){)one_ occurrence; of the type Reference) A reference to the party responsible for
making the payments defined by this structure.

receiverPartyReference (exactly one occurrence; of the type Reference) A reference to the party that
receives the payments corresponding to this structure.

underlyerReference (exactly one occurrence; of the type Reference) Reference to the underlyer whose
payments are being passed through.

passThroughPercentage (exactly one occurrence; of the type xsd:decimal) Percentage of payments from the
underlyer which are passed through.

1.19.3 Used by:
Complex type: PassThrough

1.19.4 Derived Types:

1.19.5 Figure:

4|:PayerReceiver.model j
* @ underlyerReference a
PassThroughltem [ Reference

decimal

@ passT hroughPercentage #

1.19.6 Schema Fragment:

<xsd:conp|exT¥pe nane="PassThr oughl t eni >
<xsd: annot ati on>
<xsd: docunent ati on xn1:!anP="en">
Type to represent a single pass through paynent.
</ x5d: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: group ref="Payer Recei ver. nodel "/ >
<xsd: el enent name="under| yer Ref erence" type="Reference">
<xsd: annot ati on> .
<xsd; docunentati on xnl: |l ang="en"> )
Fﬁfereﬂce to the underlyér whose paynents are bei ng passed
rough.
</xsd:dgcunEntat|on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nane="passThroughPercent age" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
fﬁrcenhage of paynments fromthe underlyer which are passed
rough. )
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.20 Quanto

1.20.1 Description:

Determines the currency rate that the seller of the equity amounts will apply at each valuation date for
converting the respective amounts into a currency that is different from the currency denomination of the

underlyer.
1.20.2 Contents:

fxRate (one or more occurrences; of the type FxRate) Specifies a currency conversion rate.

fxSpotRateSource (zero or one occurrence, of the type FxSpotRateSource) Specifies the methodology
(reference source and, optionally, fixing time) to be used for determining a currency conversion rate.

1.20.3 Used by:

e Complex type: FxFeature

1.20.4 Derived Types:

1.20.5 Figure:

®ixRate
FxRate

_@
0 @ fxSpotRateSource a

- FxSpotRateSource

1.20.6 Schema Fragment:

<xsd: conpl exType name="Quant 0" >
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> ]
Determ nes the currency rate that the seller of the EQUIIY
amounts W Il apply at each valuation date for converting the
respective anmounts into a currency that is different fromthe
currency denom nati on of the underlyer
</ xsd: docunent at i on> Y
<xsd: docunentation xm : |l ang="en"> ) )
Specifies the currency conversion rate(s) associated with the
guanto. One rate will be defined for each pair of currencies
i nvol ved. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: el ement nanme="fxRate" type="FxRate" maxQccurs="unbounded">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
Specifies a currency conversion rate.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nane="f xSpot Rat eSour ce" type="FxSpot Rat eSource" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnml :|ang="en"> )
Specifies the nethodolog¥ (reference source and, optionally,
fixing tine) to be used for determning a currency conversion

rate.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.21 Representations

1.21.1 Description:
A type for defining ISDA 2002 Equity Derivative Representations
1.21.2 Contents:

nonReliance (exactly one occurrence; of the type xsd:boolean)
agreementsRegardingHedging (exactly one occurrence; of the type xsd:boolean)
indexDisclaimer (zero or one occurrence; of the type xsd:boolean)
additionalAcknowledgements (exactly one occurrence; of the type xsd:boolean)

1.21.3 Used by:
Complex type: ExtraordinaryEvents

1.21.4 Derived Types:

1.21.5 Figure:

@ nonReliance
boolean
@ agreementsRegardingHedging

S boolean

_ [FH
Representations @ @ indexDisclaimer
—|boolean

@ additional Acknowledgements
boolean

1.21.6 Schema Fragment:

<xsd: conplexType nane:"Representatlons">
<xsd: annot at i on>
<xsd: docupentation xnl:lang="e
A type for defining ISDA 2002 EqU|ty Derivative Representations
</ xsd? docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: el ement name="no
<xsd: el ement nanme="ag
<xsd: el enent nanme="1n
<xsd: el ement nane="ad
</ xsd: sequence>
</ xsd: conpl exType>

Rel i ance" type="xsd: boolean"/>
enentsRegardlngkbdglng Pe— 'xsd; bool ean” />
?D sc| al rer' bool ean” n1ancurs— ">

n
de
di |onaIAcknomAedgenents t ype="xsd: bool ean"/ >
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1.22 Trigger

1.22.1 Description:
Trigger point at which feature is effective
1.22.2 Contents:

Either

level (exactly one occurrence; of the type xsd:decimal) The trigger level.

Or

levelPercentage (exactly one occurrence; of the type xsd:decimal) The trigger level percentage.

1.22.3 Used by:
*  Complex type: TriggerEvent

1.22.4 Derived Types:

1.22.5 Figure:

®leve

S decimal
Trigger
@ |evel Percentage E#

decimal

1.22.6 Schema Fragment:

<xsd: conpl exType nanme="Trigger" >
<xsd: annot at i on>
<xsd; docunentatlon xm : | ang="en" >
Trlgg poi nt at which féature is effective
</ xsddocunhent at i on>
<xsd; docunentati on xm : Iang "de" >
Trigger-N veau, bei dem bestimmte Merkmal e ei nset zen.
</ xsd”docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choj ce> )
<xsd el enent nane="l| evel " type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: document ation xm :|ang="en">
The trigger |evel.
</ xsd: doctient at i on>
<xsd: docurment ation xnl : | ang="de">
Trigger-N veau.
</ xsd " docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nane="1|evel Per cent age" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd'docunentat|on xm : I ang="en" >
The trigger |evel percentage.
</ xsd: docuient ati on>
<xsd; docunent ati on xni: Ian% ="de" >
Tr|ggern|veau ausgedr lickt al's Prozentsatz.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>
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1.23 TriggerEvent

1.23.1 Description:

Observation point for trigger

1.23.2 Contents:

schedule (zero or more occurrences; of the type EquitySchedule) A Equity Derivative schedule.
triggerDates (zero or one occurrence; of the type DateList) The trigger Dates

trigger (exactly one occurrence; of the type Trigger) The trigger level.
featurePayment (zero or one occurrence; of the type FeaturePayment) The feature payment.

1.23.3 Used by:

*  Complex type: Barrier
*  Complex type: Knock

1.23.4 Derived Types:

1.23.5 Figure:

C @ schedule
EquitySchedule

@ @ triggerDates a
Y —|Datel ist
_

TriggerEvent

@ trigger
Trigger

4
@ featurePayment

FeaturePayment

1.23.6 Schema Fragment:

<xsd: conpl exType nane="Tri gger Event">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Observation point for trigger
</ xsd: docunent at i on> o
<xsd: docunentation xm :Iang="de"> o
Beobacht ungspunkt fur das Trigger-Ereignis.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el enent nane="schedul e" type="EquitySchedul e* m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on> .
<xsd; docunentation xnl:lang="en">
A Equity Derivative schedul e.
</ xsd: docunent at i on>
<xsd; docunent ati on xnl : |l ang="de" >
Zeitplan fur Aktienderivate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i i i
<xsd: el ement nanme="triggerDates" type="DatelList" mnQccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xnl:lang="en">
The trigger Dates
</ xsd: doclient ati on>
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<xsd; docunent ati on xnl : Il ang="de" >
Tri gger - Tage. .
</ xsdi docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement name="trigger" type="Trigger">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The trigger |evel.
</ xsd: docunent ati on>
<xsd; docunent ati on xnl: |l ang="de" >
Tri gger-Ni veau,
</ xsddocunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nanme="featurePaynent" type="FeaturePaynent" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl :lang="en">
The feature paynent.
</ xsd: docunent ati on>
<xsd: docunent ati on xm : | ang
Aus dem Opti onsmerkmal reée
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

="de"
sul t

>
i erende Zahl ung.



2 Schema listing

<xsd: schenn target Nanespace="http://ww.fpnl . org/2005/FpNL 4-2" el ement For mDef aul t ="qual i fi ed"
<xsd: i ncl ude_SchenmLocation="f pni - asset - 4- 2. x3d"/ >
<xsd: conpl exType nanme="Addi tional D sruptlonEvents">
<xsd: annot at | on>
<xsd docunentation xnl ;| ang="en">
A type for defining ISDA 2002 Equity Derivative Additiona
Di sruption Events”
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: el ement nane="changel nLaw' type="xsd: bool ean"/> )
<xsd: el ement nanme="fail UreToDel i ver" type="xsd: bool ean” m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :|lang="en">
Where the under|lying is Shares and the transaction is
physically settled, "then, if true, a failure to deliver the
shares on’the settienment date will not be an event of
default for the purposes of the master agreenent.
</ xsd: docunent at i on> e
<xsd: docunment ation xni:|an de" >
st der Basiswert eine AKtie und wird die Transaktion
effektiv beliefert, stellt die Nichtlieferung von Aktien am
Abrechnungstag kei nen Kundi gungsgrund i m Si nhe des
Rahmenver S dar, wenn der rt "wahr" lautet.
</ xsd: docunentat|0n>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd:. el enent nanme="insol vencyFi l tY
<xsd: el enent name="hedgi ngDi Srupti ype— xsd: bool ean”/ >
<xsd: el ement name="| 0sSCOf St ockBorrow' type="xsd: bool ean" />
<xsd: el enent nane= |ncreasedCbsthStock ogromf t ype="xsd: bool ean"/ >
<xsd: el enent nanme="i ncreasedCost Of Hed t ype="Xxsd: bool ean"/ >
<xsd: el enent nane="det erm ni ngPart yRe erence type=" Rbference">
<xsd: annot at | on>
<xsd: docunentation xm :lang="en"> )
Areference to a Barty element within this docunent.
</ xsd: docunent ati on
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<X§d co exTxpe nanme=" Adj ust abl eDat eOr Rel at i veDat eSequence" >
xsd ol ce
<xs cel ement nanme="adj ust abl eDat e" type="Adj ust abl eDat e" >
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">
A date that shall be sub{ect to ad{ustnEnt if it would
otherwi se fall on a da hat is not a business day in_the
speci f1 ed business cenfers, together wth the convention
for adjusting the date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enrent nanme="rel ati veDat eSequence" type="Rel ati veDat eSequence" >
<xsd: annot at i on>

in xsd boolean"/>

<xsd: document ation xm : | ang="en">
A date specified in rela ion to some ot her date defined in
the docupent (the anchor date), where there is the
opportunlty to specify a conbination of offset rules, This
onponent Wil| typically be used for defining the valuation

date in relatlon o the paynent date, as both the currency
and the exchange holiday cal endars need to be consi dered.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce> .
<xsd:attribute name="id" type="xsd:1D'/>
</ xsd: conpl exType>
<xsd: conp exType nane="Asi an" >
<xsd: annot at | on>
<xsd: document ation xm :lang="en">
As per |SDA 2002 Definitions
</ xsd: docunent at i on>
<xsd: docunment ati on xmn : | ang="de" >
I'm Sinne der | SDA-Definitionen von 2002.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: el ement name="aver agi ngl nQut" type="Aver agi ngl nQut Enuni'/ >



<xsd: el ement nanme="stri keFactor" type="xsd: decimal" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunmentati on xm :
The factor of strike.
</ xsd: docunent ati on>
<xsd: docunentation xnm : | ang="de">
Stri ke- Fakt or.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="aver agi ngPeri odl n" type="Averagi ngPeri od" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">
The averaging in Berlod.
</ xsd: docunent ati on
<xsd: docunentation xnl:lang="de">
Aver agi ng- I n- Zei traum
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . .
<xsd: el ement nanme="aver agi ngPeri odQut" type="Averagi ngPeri od" m nQccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en">
The averagi nhg out period.
</ xsd: docunent ati on>
<xsd: docunentation xm : | ang="de">
Aver agi ng- Qut - Zei traum
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Aver agi ngPeri od" >
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en"> )
Peri od over which an average val ue is taken
</ xsd: docunent ati on>
<xsd: docunentatjon xm : | ang="de"> o
Typ zur Definition der AlUslUbungsprozesse bei einer
aneri kani schen Aktienoption., Diese Einheit leitet sich ab vom
Typ " SharedAneri canExer ci se".
</ x5d: docunent at i on>
</ xsd: annot at | on>
<xsd: sequence> . .
<xsd: el ement nane="schedul e" type="EquitySchedul e* m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on> _
<xsd: docunment ati on. xm : | ang="en" >
A Equity Derivative schedul e.
</ xsd: docunent ati on>
<xsd; docunent ati on xm : |l ang="de" >
Zeitplan fir Aktienderivate
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="aver agi ngDat eTi nes" type="DateTi neList" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xm : Il ang="en">
Aver agi ng Dat eTi nes
</ xsd: docunent ati on>
<xsd: docunent ati on xn1:|ang:"de">
Eurtdle Dur chschni ttsbi | dung herangezogene Daten und
ei ten.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i . i .
<xsd: el ement nanme="mar ket Di sruption” type="MarketD sruption">
<xsd: annot ati on>
<xsd: docupentation xpl:lang="en"> )
The market disruption evént as defined by | SDA 2002
Definitions )
</ xsd: docunent ati on>
<xsd: docunent ati on xn :1ang
Mar kKt unt er brechung im Sin
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exType name="Barrier">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">
As per | SDA 2002 Definitions.
</ xsd: docunent ati on>

| ang="en" >

="de" > o
ne der | SDA-Definitionen von 2002.



<xsd: docunent ati on xn1:!an9;"de">
I'm Si nne der | SDA-Definitionen von 2002.
</ xsd: docunent ati on>

</ xsd: annot at i on>
<xsd: sequence> . . .
<xsd: el ement name="barrierCap" type="TriggerEvent"” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xnl :lang="en">
Atrigger |evel agproached from beneat h.
</ xsd: docunent at i on
<xsd: docunentation _xnl :lang="de" >
Von unten aus?elostes Trigger-N veau
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="barrierFl oor" type="TriggerEvent" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en">
A trigger |evel agproached from above.
</ xsd: docunment at | on
<xsd: docunent ation xnl :|lang="de" >
Von oben ausgel 6stes Trigger- N veau
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exT¥pe name="Conposi te" >
<xsd: annotati on>
<xsd: docunentation xm ;| ang="en"> ) ) )
Specifies the conditions 'to be applied for converting into a
reference currenc¥ when the actual currency rate i s not
det erm ned upfront.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: sequence> . . . . .
<xsd: el ement nane="det er m nati onMet hod" type="Determ nati onMet hod" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl : Il ang="en"> )
Specifies the nethod according to which an anpunt or a date
is determ ned. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="rel ati veDate" type="Rel ativeDateOfset" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">
é 9a§e specified as sone offset to another date (the anchor
ate).
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="f xSpot Rat eSour ce" type="FxSpot Rat eSource" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl :|ang="en">
Speci fies the nethodol ogy (reference source and, .
optionally, fixing tlnE? to be used for determ ning a
currency conversion rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exT¥pe name="Equi t yCor por at eEvent s" >
<xsd: annot ati on>
<xsd: docupent ation xnl :|ang="en"> )
A type for defining the nerger events and their treatnent.
</ xsd® docunent at i on>
<xsd: docunent ation xnl :lang="de">
Typ zur Definition von Fusionen und deren Behandl ung.
</ x5d: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el ement nanme="shar eFor Share" type="ShareExtraordi nar yEvent Enuni >
<xsd: annot ati on>
<xsd: docunentation xm ;lang="en"> .
The consideration paid for the original shares follow ng
the Merger Event consists wholly of new shares.
</ xsd: doclUnent ati on>
<xsd: docunentation xnl;lang="de"> | . .
Ei nstandspreis fur die ursprunglichen Aktien nach Fusion
bei nhal t et ausschlielRlich neue Akti en
</ xsd: docunent at i on>



</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="shar eFor & her" type="Shar eExtraordi nar yEvent Enuni >
<xsd: annot ation> . .
<xsd: docunentation xm ;lang="en"> )
The consideration paid for the original shares follow ng
the Merger Event consists wholly of cash/securities other
t han new shares.
</ xsd: docunent at i on>
<xsd: docunentation xnm ;lang="de"> | ) )
Ei nstandspreis fir die ursprunglichen Aktien nach Fusion
bei nhal tet ausschlielllich Barmttel/Wertpapiere (keine
neuen Aktien). .
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nane="shar eFor Conbi ned" type="ShareExtraordi naryEvent Enunt >
<xsd: annot ati on>
<xsd: docunentation xm ;lang="en"> )
The consideration paid for the original shares follow ng
tne Merger Event consists of both Cash/securities and néw
shar es.
</ xsd: docunent ati on>
<xsd: docunentation xnl;lang="de"> | . .
Ei nstandsprei s fur die ursprunglichen Aktien nach Fusion
bei nhal tet sowohl Barmttel/Writpapiere als auch neue

tien.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Equi t ySchedul e">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">
Met hod of generating a series of dates.
</ xsd: docunent at i on>
<xsd: docunentation xnm :lang="de"> | )
Met hode zur Generierung €i ner Rei he von Term nen
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nane="startDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunent ati on xm : Il ang="en">
The averagi ng period start date.
</ xsd: docungnt ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="endDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
The averagi ng period end date.
</ xsd: docunent at | on>
<xsd; docunentatjon xnl: Il ang="de">
Let zt er Tag ei nes Durchschnittszeitrauns.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="frequency" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
The schedul e frequency.
</ xsd: docunent at | on>
<xsd; docunentation xnl :lang="de">
Zahl ungsfrequenz | aut Zeitplan.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="frequencyType" type="FrequencyTypeEnuni >
<xsd: annot ati on>
<xsd: docunment ation xm : |l ang="en">
The schedul e frequency type
</ xsd: docunent at i on>
<xsd; docunentation xnl : |l ang="de" >
Art der Zahlungsfrequenz™l aut Zeitpl an.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el emrent nanme="weekNunber" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm :|ang="en">
The schedul e week nunber .



</ xsd: docunent at i on>
<xsd: document ati on_xn : | ang="de" >
Wochenzahl | m Zeitpl an.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nanme="dayCOf Week" type="Weekl yRol | Conventi onEnunf m nQccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType> . .
<xsd: conpl exType nanme="Equi tyVal uation">
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en">
A'type for defining how and when an equity option is to be

val ued.
</ xsd: document at i on>
<xsd docunentatlon xm ;| ang="de" > . . .
f Hh% denhZeltpunkt und Art der Bewertung einer Aktienoption
i W r

</xsd docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choj ce m nCccur s="0"> ) )
<xsd: el enent nanme=' valuatlonDate" t ype="Adj ust abl eDat eOr Rel at i veDat eSequence" >
<xsd: annot at i on>
<xsd: docunentation xni :| ang="en">
The term "Val uation Date” is assunmed to have the neaning
as defined in the 1 SDA 2002 Equity Derivatives
Def i nitions.
</ xsd: docunent at i on>
<xsd: docunentatlon xm ;| ang="de" > o
"Bewert ungstag” i m Sinne der |SDA-Definitionen zu
Akt i enderivaten von 2002.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) o
<xsd: el enent nane="val uati onDates" type="Adj ustabl eRel ati veOr Peri odi cDat es" >
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"
SpeC|f|es the interimeqtity valuatlon dat es of the swap.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: choi ce> ) ) ) )
<xsd: el enent nane="val uati onTi meType" type="Ti meTypeEnuni ni nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">

The tine of day at which the calc Iat| gen al ues the
underlying, for exanple the official cl s ng t | of the
exchange.

</ xsd: doCunent at i on>
<xsd: docupentation xni:la ng: "de" >
Tageszeit, zu der die BeFechnungsstelle den Basiswert
bewertet, zum Bei spiel der offizielle Borsenschl uss.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . ) . ) .
<xsd: el enent nane="val uati onTi me" type:"Bu5|nessCEnterT|ne" m nCccur s="0">
<xsd: annot at | on>
<xsd: docunent ation xnl:lang="e
The specific tine of day at mhlch t he cal cul ati on agent
val ues the underlgln
</ xsd: docunent at i on
<xsd: docunent ati on xni : | ang="de"
Genaue Tageszeit, zu der die Bemertungsstelle den Basi swert
bewertet.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="futuresPriceVal uati on" type="xsd: bool ean" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">

The official settlement price as announced bK e at ed
exchange is applicable, In accordance with the DA 002
definifions.

</ xsd: docunent at i on>

<xsd: docunentatlon xm : | ang="de" >
Es gilt der von der relevanten Borse veroffentlichte
Off'%bSEle Abr echnungspreis i m Sinne der | SDA-Defin tlonen
von

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="optionsPriceVal uati on" type="xsd: bool ean" m nCccurs="0">



<xsd: annot ati on>
<xsd: docunentatlon xm I ang="en" >

The of i cial settlenent price as announced bK t he re at ed
exc an?e is applicable, Iin accordance with the | SDA 2002
defini i ons.
</ xsd: docunent at i on>
<xsd: document ati on xni: | ang="de">
Es gilt der von der relevanten Borse veréffentlichte
of firziell'e Abrechnungspreis im Sinne der | SDA-Definitionen

von 2002.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> )
<xsd:attribute nane="id" type="xsd:1D'/>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Extraordi naryEvents">
<xsd: annot at i on>
<xsd: docupent ati on xn:|ang="en">
Wiere the underlying is Shares, defines market events affecting
the Issuer of those shares that may require the terns of the
transaction to, be adjusted
</ xsd: docunent at i on>
<xsd: docunment ation xni : "de"> .
I st der Basiswert elne ti werden hiermt Mr
angegeben, die_den Enlttenten der Aktie betref
Anpassung der Transaktionsbedi ngungen erforder
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent name="mer ger Events" type="EquityCorporateEvents" ninCccurs="0">
<xsd: annot at i on>
<xsd: document ation xni :|ang="en">
Qccurs when the underlying ceases to exist following a
merger between the Issuer and anot her conpany.
</ xsd docunent at i on>
<xsd: document ation xm : | ang="de"> . .
D eses Elenent ist relevant, wenn der Basiswert nach einer
Fusi on zw schen dem Em ttenten und ei ner anderen
CGesel | schaft nlcht nehr existiert.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="tenderQffer" P xsd bool ean” m nCccurs="0"/>
s

kt er ei gni sse
en und di e eine
kdénnen.

<xsd: el enent nanme=" tenderCTferEv "E U|t¥CDrporateEvents m nQccurs="0"/>
<xsd: el enent nanme="conpositiondX nblned nS| eration e="xsd: bool ean” m nCccurs="0"/:
:xsg eLenenL nane="i ndexAd] ust nen tEvents type—"lndexAdJustnentEvents m nQccur s="0"/ >
xsd: choi ce
<xsd: el enent name="addi ti onal Di srupti onEvents" type—"AddltlonaID sruptionEvents"/>
<xsd: el ement nanme="fail ureToDel i ver" type="xsd: bool ean"/

</ xsd: choi ce>
<xsd: el enent nane="representations" type="Representations" mnCccurs="0">
<xsd: annot at | on>
<xsd: documentation xm ;| ang="en">
I SDA 2002 Equity Derivative Representations
</ xsd: docunentat i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) ) ) )
<xsd: el enent nanme="national i sati onO |l nsol vency" type="NationalisationOlnsol vencyO Del i st
<xsd: annot at | on>
<xsd: docunentati on xm : | ang="en"
The terns hbtlonallsatlon and "I nsol vency" have the
neanln? defined In the |1 SDA 2002 Equity” Derivatives
Def i ni Ti ons.
</ xsd: docunent at i on> Y
<xsd: document ation xm : | ang="de">
"Verstaat || chung" und "I psol venz" im Sinne der
| SDA- Definitionen zu Aktienderivaten von 2002.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o ) ) ) o )
<xsd: el enent nane="del i sting" type:"hhtlonal|sat|onC}InsoIvencyC)EEI|st|ngEventEnUM‘ m N
<xsd: annot at | on>
<xsd: docurent ati on xnl : | ang="en"
The term ™" DE|IStIn? has "t he neanlng defined in the | SDA
2002 Equity Derivatlives Definitions.
</ xsd: docunent at i on>
<xsd: docunentatlon xm :lang="de">
"Delisting” imSinne _der | SDA-Definitionen zu
Akt | enderivaten von 2002.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >



</ xsd: sequence>
</ xsd: conpl exType>
<xsd: co exType nanme="Feat ur ePaynent " >
<xsd annota I on>
<xsd: document ation xm :1ang="en">
Payment made foll owm ng trigger occurence.
</ xsd: docunent at i on>
<xsd: docurment ation xni : | ang="de" >
Nach Eintritt des Trigger-Ereignisses erfol gende Zahl ung.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
<xsd:sequence>
<xsd: group ref="Payer Recei ver. nodel "/ >
<xsd: choij ce> )
<xsd: el enent name="1|evel Percent age" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd: document ati on xm : Ian? en" >
The trigger |evel percenfage
</ xsd: docuient at i on>
<xsd: docurment ation xn : Ian% ="de" >
Trlggernlveau ausgedr Gckt al's Prozentsatz.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent name="anount" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xnl: Il ang="en">
The nonetary quantity in currency units.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce> ) .
<xsd: el enent nane="time" type="Ti neTypeEnum mi nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xni:|ang="en">
The feature paynent tine.
</ xsd: docunent at i on> e
<xsd: docupent ation xm : 1 an de )
%eh}punkt der aus dem Op |onsnerknal resul tierenden
a
</ xsd: doCunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="currency" type="Currency" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en"> )
The currency In which an amount is denoni nat ed.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="feat urePaynent Dat e" type="Adj ustabl eO Rel ati veDat e"
<xsd: annot ati on>
<xsd: docunment ati on xm :|ang="en">
The feature paynent date.
</ xsd: docunent at i on>
<xsd: document ation xni : | ang="de" > .
Dat um der aus dem OptionSmerkmal resultierenden Zahl ung.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: co exType nanme="FxFeat ure">
<xsd annota I on>
<xsd: document ati on xm | ang="en" >
A type for defining Fx Features.
</ xsd? docunent at | on>
<xsd: docurment ation xnl : | ang="de" >
p zur Definition von Devisenbestandteil en.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
<xsd: sequence> o
<xsd: el enent nane="referenceCurrency" type="ldentifiedCurrency">
<xsd: annot at | on>
<xsd: docunentatlon xm : | ang="en" >
SpeC| ies the reference currency of the trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: e| ement nane= "conpo
<xsd: el enent nane= guant o
</ xsd: choi ce>

ite" type="Conposite"/>
typezpC_Uantnp

m nCccur s="0">



</ xsd: sequence>
</xsd:conPIexType> .
<xsd: conpl exType nanme="1ndexAdj ust nent Event s" >
<xsd: sequence> . o .
<xsd: el ement nane="i ndexMbdi fi cation" type="|ndexEvent ConsequenceEnunt'/ >
<xsd: el ement nanme="| ndexCancel | ati on" type="1ndexEvent ConsequenceEnumn'/ >
<xsd: el enent nanme="1 ndexDi sruption” type="I|ndexEvent ConsequenceEnuni'/ >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Knock" >
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> . .
Knock I'n nmeans option to exercise cones into existence. Knock
Qut neans oPt|pn to exercise goes out of existence
</ xsd: docunent at i on>
<xsd: docupent ation xnl : |l ang="de"> . .. .
"Knock-in" bedeutet, dasS eine Option durch das Wberschreiten
aktiviert wrd. "Knock-out" bedeutet, dass eine Option nach dem
Uberschreiten erlischt.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent name="knockl n" type="TriggerEvent" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xm : [ ang="en">
The knock in.
</ xsd: docunent ati on>
<xsd: docunentation xnl:lang="de">
Knock- I n. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="knockQut" type="TriggerEvent" mi nQccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The knock out. .
</ xsd: docunent at i on> Y
<xsd: docunent ation xnml : | ang="de">
Knock- Qut . )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> o
<xsd: conpl exType name="MakeWhol eProvi si ons">
<xsd: annot ati on>
<xsd: docunent at i on> ) o
Atype to hold early exercise provisions.
</ xsd docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el emrent nanme="makeWhol eDat e" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en"> ) )
Datelghrough whi ch option can not be exercised w thout
penal ty. .
</ Xsd: dotunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="recal | Spread" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunentation xm ;| ang="en">
Spread used iIf exercised before make whol e date. Early
term nation pepalty. Expressed in bp, e.g. 25 bp
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Mar ket Di sruption">
<xsd: si npl eCont ent > ] )
<xsd: ext ensi on base="xsd: normalizedString">
<xsd:attri bute nane="rmar ket Di srupti onSChene" type="xsd:anyURl " defaul t="http://ww.fpni
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="Qpti onFeat ures">
<xsd: annot ati on>
<xsd; docupentation xnl:lang="en">
Atype for defining option features.
</ xsd? docunent at i on>
<xsd: docunentatjon xm : | ang="de" > )
Typ zur Definition von Optionsbestandteilen



</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) ) )
<xsd: el ement nane="asi an" type="Asian" mi nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ation xnl:Ilang="en"> ) )
An option where and average price is taken on val uation
</ xsd: docunent ati on>
<xsd: docunentation xnl : | ang="de"> . .
g)pt!oni deren Bewertung auf einem Durchschnittspreis
asiert.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent name="barrier" type="Barrier" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent atjon xm :|ang="en">
An option with a barrier feature.
</ xsd: docunent ati on>
<xsd: docunentation xm : |l ang="de" >
tion mt Barrier-Mrkmal
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="knock" type="Knock" mi nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
knock feature.
</ xsd: docunent at i on> Y
<xsd: docunentation xnl:Ilang="de">
Knock- Spezi fi kati on
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="passThrough" type="PassThrough" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunent ati on xm : [ ang="en" >
Pass t hrough payments fromthe underlyer, such as
di vi dends. ]
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nane="PassThrough">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
Type whi ch contains pass through paynents.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>

<xsd: el ement nane="passThroughlteni type="PassThroughltenm naxCccurs="unbounded">

<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
One to nany pass through paynent itens.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="PassThroughlteni' >
<xsd: annot ati on>
<xsd: docunment ati on xm :| ang="en" >
Type to represent a single pass through paynent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd. group ref="PayerRecei ver. nodel "/>
<xsd: el emrent nanme="under| yer Ref erence" type="Reference">
<xsd: annot ati on>
<xsd; docunent ati on xnl : |l ang="en"> )
Pﬁfereﬂce to the underlyér whose paynents are being passed
r ough.
</xsd:dgcunpntat|on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="passThroughPercent age" type="xsd: deci mal ">
<xsd: annot ati on> _
<xsd: docunentation xnl ;| ang="en"> )
rﬁrcen%age of paynments fromthe underlyer which are passed
r ough.
</xsd:dgcunpntat|on>
</ xsd: annot at i on>



</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exT¥pe name="Quant 0" >
<xsd: annotati on>
<xsd: docunentation xnm : |l ang="en">

Determ nes the currency rate that the seller of the equity
amounts W Il apply at each valuation date for converting the
respective amounts into a currency that is different fromthe

currency denom nati on of the underlyer.
</ xsd: docunent ati on>
<xsd: docunentation xnl :lang="en"> . .
Specifies the currency conversion rate(s) associated with the
guanto. One rate will " be defined for each pair of currencies
i'nvol ved. ]
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nanme="fxRate" type="FxRate" maxQccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">
Specifies a currency conversion rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="f xSpot Rat eSour ce" type="FxSpot Rat eSource" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :|ang="en">
Speci fies the nethodol ogy (reference source and,
optionally, fixing tlne? to be used for determ ning a
currency ctonversion rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Representati ons">
<xsd: annot ati on>
<xsd; docupentation xnm :;lang="en"> ) ) )
Atype for defining | SDA"2002 Equity Derivative Representations
</ xsd docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el ement nane="nonRel i ance" type="xsd: bool ean"/>
<xsd: el enent nanme="agr eenent skRegar di ngHedgi ng" type="xsd; bool ean"/>
<xsd: el ement nanme="i ndexDi scl| ai frer" type="xsd: bool ean” m nCccurs="0"/>
<xsd: el enent nane="addi ti1 onal Acknow edgenents" type="xsd: bool ean"/ >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Tri gger">
<xsd: annot ati on>
<xsd; docunent ation xnl:|ang="en">, )
Trigger point at which féature is effective
</ xsd: docunent ati on>
<xsd; docunent at i on xn1:|an%:"de"> )
Tr|gger-N|veau, bei dem bestimmte Merkmal e einsetzen
</ xsddocunent at | on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: chol ce> .
<xsd: el ement nane="level " type="xsd: deci mal ">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The trigger |evel.
</ xsd: document at i on>
<xsd; docunent ati on xnm : |l ang="de" >
Trlgger—vaeam
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="1| evel Per cent age" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an9:"en">
The trigger |evel percenfage.
</ xsd: docUnent ati on>
<xsd; docunent ati on xn1:|an%:"de">
Triggerni veau, ausgedruckt als Prozentsatz.
</ xsd”docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>



<xsd: conpl exType nanme="Tri gger Event">
<xsd: annot ati on>
<xsd: docunentation xpml: Il ang="en">
Observation point for trigger
</ xsd: docunent at i on>
<xsd: docunentation xm :Iang="de"> o
Beobacht ungspunkt fur dasS Trigger-Ereignis.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nane="schedul e" type="EquitySchedul e* m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ation> . .
<xsd; docunentation xnl:lang="en">
A Equity Derivative schedul e.
</ xsd: docunent at i on>
<xsd; docunent ati on xnl : |l ang="de" >
Zeitplan fur Aktienderivate.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="triggerDat es" type="DateList" m nQccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on xnl:lang="en">
The trigger Dates
</ xsd: docunent ati on> Y
<xsd; docunent ation xnm : | ang="de" >
Trlgger—Tage.,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="trigger" type="Trigger">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">
The trigger |evel.
</ xsd: docUnent ati on>
<xsd; docunent ati on xnl :lang="de" >
Tri gger-Ni veau,
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="featurePaynment" type="FeaturePaynent" mi nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The feature paynment.
</ xsd: docunent ati on>
<xsd: docunentation xni:|
Aus dem Opti onsner knal
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>
</ xsd: schena>

su

ang="de" >
resul ti erende Zahl ung.
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