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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 PartyReference) 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
PartyReference



http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-eq-shared-4-2.xsd#Complex.ExtraordinaryEvents

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="Part yRef er ence" >
<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 AdditionalPaymentAmount

1.2.1 Description:
Specifies the amount of the fee along with, when applicable, the formula that supports its determination.
1.2.2 Contents:

paymentAmount (zero or one occurrence; of the type Money) The currency amount of the payment.

formula (zero or one occurrence; of the type Formula) Specifies a formula, with its description and
components.

1.2.3 Used by:
Complex type: ReturnSwapAdditionalPayment

1.2.4 Derived Types:

1.2.5 Figure:

@ paymentAmount a

:7 Money
EH
_@

®formula
—|Formula

2

/Additional PaymentAmount

1.2.6 Schema Fragment:

<xsd: conpl exType name="Addi ti onal Paynent Anount" >
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" > ) )
Specifies the anount of The fee along with, when applicable, the
formula that supports its determ nation
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> :
<xsd: el ement nane="paynent Amount" type="Money" mi nCccurs="0">
<xsd: annot ati on> |
<xsd: docunent ati on xm : [ ang="en">
The currency apount of the paynent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el emrent name="fornul a" type="Formla" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en"> o
Specifies a formula, wth its description and conponents.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-eq-shared-4-2.xsd#Complex.ReturnSwapAdditionalPayment

1.3 AdjustableDateOrRelativeDateSequence

1.3.1 Description:

1.3.2 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.

1.3.3 Used by:
Complex type: EquityValuation

1.3.4 Derived Types:

1.3.5 Figure:

@ adjustableDate %

S AdjustableDate
AdjustableDateOrRel ativeDateSequence
@ relativeDateSequence a

RelativeDateSequence

1.3.6 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'/>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-eq-shared-4-2.xsd#Complex.EquityValuation

</ xsd: conpl exType>



1.4 Asian

1.4.1 Description:
As per ISDA 2002 Definitions
1.4.2 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.

1.4.3 Used by:
Complex type: OptionFeatures

1.4.4 Derived Types:

1.4.5 Figure:

@ averaginglnOut a

Averagingl NOutEnum

@ @ strikeFactor #

S decimal

(Zf‘avaagngFeﬂomn
—| AveragingPeriod

’ . .
@ aV(.erag|.ngPer|odOut

AveragingPeriod

1.4.6 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">


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-eq-shared-4-2.xsd#Complex.OptionFeatures

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>



1.5 AveragingPeriod

1.5.1 Description:

Period over which an average value is taken

1.5.2 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

1.5.3 Used by:
*  Complex type: Asian

1.5.4 Derived Types:

1.5.5 Figure:
O @ schedule

EquitySchedule

* @ averagingDateTimes

—| ?

AveragingPeriod CDateTimeList
@ marketDisruption
MarketDisruption

1.5.6 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>



1.6 Barrier

1.6.1 Description:
As per ISDA 2002 Definitions.
1.6.2 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.

1.6.3 Used by:

Complex type: OptionFeatures

1.6.4 Derived Types:

1.6.5 Figure:

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

1.6.6 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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1.7 Composite

1.7.1 Description:

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

1.7.2 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.

1.7.3 Used by:
*  Complex type: FxFeature

1.7.4 Derived Types:

1.7.5 Figure:

@ @ determinationM ethod
—/| DeterminationMethod

@ rdativeDate a

*

Composite

— ?
C RelativeDateOffset

0 @ fxSpotRateSource
—/| FxSpotRateSource

1.7.6 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>



1.8 Compounding

1.8.1 Description:
Specifies the compounding method and the compounding rate.
1.8.2 Contents:

compoundingMethod (exactly one occurrence; of the type CompoundingMethodEnum) If more that one
calculation period contributes to a single payment amount this element specifies whether compounding is
applicable, and if so, what compounding method is to be used. This element must only be included when more
that one calculation period contributes to a single payment amount.

compoundingRate (exactly one occurrence; of the type CompoundingRate) Defines a compounding rate. The
compfc_)urhdlng Interest can either point back to the interest calculation node on the Interest Leg, or be defined
specifically.

1.8.3 Used by:
*  Complex type: InterestCalculation

1.8.4 Derived Types:

1.8.5 Figure:

@ compoundingMethod
'S CompoundingM ethodEnum

_

Compounding

@ compoundingRate
CompoundingRate

1.8.6 Schema Fragment:

<xsd: conpl exType nane="Conpoundi ng" >
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" > )
Speci fies the ponBoundlng nmet hod and the conpoundi ng rate.
</ xsd: docunent ati on
</ xsd: annot at 1 on>
<xsd: sequence> . .
<xsd: el ement nanme="conmpoundi nghet hod" type="Conpoundi ngMet hodEnuni >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?;"en"> . . .
nore that one cal culafion period contributes to a single
paynment amount this elenent specifies whether conmpounding is
applicable, and If so, what conpounding nethod is to be Used.
This element must only be 1 ncluded when nore that one
cal culation period contributes to a single paynent anount.
</ xsd: docunent at | on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement nane="conpoundi ngRat e" type="Conpoundi ngRat e" >
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" > ) )
Def i nes a,conEoundlng rate. The conpoundi ng i nterest can
ei ther point back to the interest calculation node on the
Interest Leg, or be defined specifically.
</ xsd: docunentati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.9 CompoundingRate

1.9.1 Description:

A type defining a compounding rate. The compounding interest can either point back to the interest calculation
node on the Interest Leg, or be defined specifically.

1.9.2 Contents:

Either

interestLegRate (exactly one occurrence; of the type InterestCalculationReference) Reference to the interest
calculation node on the Interest Leg.

Or
specificRate (exactly one occurrence; of the type InterestAccrualsMethod) Defines a specific rate.

1.9.3 Used by:
Complex type: Compounding

1.9.4 Derived Types:

1.9.5 Figure:

®interestlegRate

S InterestCal cul ationReference D
.
CompoundingRate P
pornang @ specificRate %

InterestAccrual sMethod

1.9.6 Schema Fragment:

<xsd: conpl exType name="Conpoundi ngRat e" >
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> . .
A type defining a conmpoundi ng rate. The coppoundi ng interest can
either point back to the intéerest calcul ation node on the
Interest Leg, or be defined specifically.
</ xsd: docunentati on>
</ xsd: annot at i on>
<xsd: choi ce> ) )
<xsd: el enent nanme="interestlLegRate" type="InterestCal cul ati onRef erence">
<xsd: annot ati on>
<xsd: docunmentati on xm : |l ang="en"> )
Reference to the interest cal cul ati on node on the Interest

Leqg.
</xsg:docunEntat|on>
</ xsd: annot at i on>
</ xsd: el emrent > o
<xsd: el enent nanme="specificRate" type="InterestAccrual sMet hod" >
<xsd: annot ati on>
<xsd; docunent ati on_xm : | ang="en" >
Defines a specific rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: conpl exType>
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1.10 EquityCorporateEvents

1.10.1 Description:
A type for defining the merger events and their treatment.
1.10.2 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.

1.10.3 Used by:
Complex type: ExtraordinaryEvents

1.10.4 Derived Types:

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

1.10.6 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



1.11 EquityPremium

1.11.1 Description:
A type used to describe the amount paid for an equity option.
1.11.2 Contents:

payerPartyReference (exactI%/ one occurrence; of the type PartyOrAccountReference) A reference to the
party responsible for making the payments defined by this structure.

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

premiumType (zero or one occurrence; of the type PremiumTypeEnum) Forward start Premium type
paymentAmount (zero or one occurrence; of the type Money) The currency amount of the payment.

paymentDate (zero or one occurrence; of the type AdjustableDate) The payment date. This date is subject to
adjustment in accordance with any applicable business day convention.

swapPremium (zero or one occurrence; of the type xsd:boolean) Specifies whether or not the premium is to
be paid in the style of payments under an interest rate swap contract.

pricePerOption (zero or one occurrence; of the type Money) The amount of premium to be paid expressed as
a function of the number of options.

percentageOfNotional (zero or one occurrence; of the type xsd:decimal) The amount of premium to be paid
expressed as a percentage of the notional value of the transaction. A percentage of 5% would be expressed
as 0.05.

1.11.3 Used by:

*  Complex type: EquityDerivativeShortFormBase
*  Complex type: EquityOption

1.11.4 Derived Types:

1.11.5 Figure:

4(PayerRecei ver.model j

@ premiumType a

PremiumTypeEnum
@ paymentAmount
Money
. @ paymentDate a
EquityPremium — AdjustableDate

boolean

@ swapPremium ﬁ

@ pricePerOption %

Money

J\D@@@@@

@ percentageOfNotional #

decimal
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1.11.6 Schema Fragment:

<xsd: conpl exType name="Equi tyPrem uni >
<xsd: annot ati on>
<xsd: docunent ati on xn1;|an?:"en"> . . .
A type used to describe the anount paid for an equity option.
</ xsd: docunent ati on>
<xsd: docunentation xnl :lang="de" > ) )
Typ zur Beschrei bung des™fir eine Aktienoption gezahlten
Bet r ages. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd:. group ref="PayerRecei ver. nodel "/> . .
<xsd: el ement nanme="prem unilype" type="Prem unmlypeEnunm m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunent ati on xm : |l ang="en">
Forward start Prem umtype
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="paynent Amount" type="Money" mi nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|an%:"en">
The currency apount of the paynent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="paynent Dat e" type="Adj ustabl eDate" nm nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl ;| ang="en"> ) ) )
The paynent date. This date |Is subject to adjustnent in
accordance with any applicabl e busi ness day convention
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="swapPreni um' type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> ) o
SFeC|f|es whet her or not "the premumis to be paid in the
styl e of paynments under an interest rate swap contract.
</ xsd: docunent at i on>
<xsd: docunentation xpl:Ilang="de">
G bt die Zahl barkeit der Pram e in Formvon
Zi nsswap- Zahl ungsstroénen an.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement name="pri cePer Opti on" type="Mney" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
The amount of premumto be paid expressed as a function of
t he nunber of options.
</ xsd: docunent at i on> Y
<xsd; docunent atjon_xm :|ang="de" > )
Zahl bare Pram e i n Abhangi gkeit von der Anzahl der Optionen
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="percent age Noti onal " type="xsd: decimal" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xpl:Ilang="en">
The amount of premumto be paid expressed as a percentage of
the notional value of the transaction. A percentage of 5%
woul d be expressed as 0. 05.
</ xsd: docunent at i on>
<xsd; docunent atjon xnm : | ang="de" >
Zahl bare Pram e, ausgedriuckt als Prozentsatz des Nennwerts
der Transaktion. (Eih Prozentsatz von 5 %wrd als
dargestellt.) .
</ xsddocunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.12 EquitySchedule

1.12.1 Description:

Method of generating a series of dates.

1.12.2 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)

1.12.3 Used by:

*  Complex type: AveragingPeriod
Complex type: TriggerEvent

1.12.4 Derived Types:

1.12.5 Figure:

@ startDate
date

®endDate

date =

@ frequency
'S decimal

EquitySchedule —
@ frequency Type
Frequency TypeEnum

@ @ weekNumber
—|decimal

:? @ dayOfWeek
- WeeklyRoll ConventionEnum

1.12.6 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>
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<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>



1.13 EquityStrike

1.13.1 Description:

A type for defining the strike price for an equity option. The strike price is either: (i) in respect of an index
option transaction, the level of the relevant index specified or otherwise determined in the transaction; or (ii) in
respect of a share option transaction, the price per share specified or otherwise determined in the transaction.
This can be expressed either as a percentage of notional amount or as an absolute value.

1.13.2 Contents:

Either

strikEPrice (exactly one occurrence; of the type xsd:decimal) The price or level at which the option has been
struck.

Or

strikePercentage (exactly one occurrence; of the type xsd:decimal) The price or level expressed as a
percentage of the forward starting spot price.

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

*  Complex type: EquityDerivativeShortFormBase
*  Complex type: EquityOption
Complex type: StrikeSpread

1.13.4 Derived Types:

1.13.5 Figure:

@ strikePrice #

decimal
* : @ strikePercentage
EH * #

EquityStrike L decimal
0 @ currency
- Currency

1.13.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Equi tyStri ke">
<xsd: annot ati on>
<xsd: docupentation xnl:|lang="en"> ) )
A type for deflnln? the Strike price for_an equity option. The
strike price is elther: |2 in respect of an index option
transaction, the level o he rel evant index specified or
otherwi se_deternmned in the transaction; or (il) in respect of a
share option transaction, the price per share specified or
otherwi se determned 1nt transaction. This can be expressed
elfher as a percentage of notional anount or as an absol ute
val ue.
</ xsd: docunent ati on>
<xsd: docunment ation xm : | ang="de"> . ) ) )
Typ,zur Definition des Sfrike-Preises fir eine Aktienoption, Der
Strike-Preis t: (i) bel Indexoptionen_der Stand des {EMEI|S
spezifizierten oder anderweitig In der Transaktion bestipmnten
I ndex oder (i bei Aktienoptionen der Preis jeder spezifizierten
g in der Transaktion bestinmmen Aktie. r
n

i
n
I

oder anderwelt

Strike-Preis kann entweder als Prozentsatz des Nennwertes oder

t
he
n

s
)
|
a
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al s absol uter Wert angegeben werden.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choi ce> . . .
<xsd: el ement name="strikePrice" type="xsd:deci nal ">
<xsd: annot ati on>
<xsd: docunentatjon xnm :lang="en"> )
The price or |evel at which the option has been struck.
</ xsd: docunent ati on>
<xsd: docunentation xnl:lang="de"> | )
Preis oder Niveau als Strike-Preis der Option.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="stri kePercent age" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunentatjon xm :Iang="en">
The price or |level expreSsed as a percentage of the forward
starting spot price.
</ xsd: doclUnent at | on> Y
<xsd: docunentati on xnml :lang="de"> .
Prei s oder N veau,  ausgedrickt als Prozentsatz des fir
el nen kunftigen Zeitpunkt ermttelten Spotpreilses.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce> .
<xsd: el ement nanme="currency" type="Currency" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl;lang="en"> )
The currency I n which an"anount i s denoni nat ed.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.14 EquityValuation

1.14.1 Description:
A type for defining how and when an equity option is to be valued.
1.14.2 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.

1.14.3 Used by:

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

*  Complex type: VariancelLeg

1.14.4 Derived Types:

1.14.5 Figure:
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@ vauationDate
AdjustableDateOrRel ativeDateSequence

@ vauationDates
AdjustableRelativeOrPeriodicDates

TimeTypeEnum

@ vauationTimeType a
2

EquityValuation

:

BusinessCenterTime

@®vauationTime %

boolean

Q

Q

@ @ futuresPriceValuation ﬁ
e

@ optionsPriceVa uation ﬁ

boolean

1.14.6 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>



1.15 ExtraordinaryEvents

1.15.1 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.

1.15.2 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.

1.15.3 Used by:

»  Complex type: EquityDerivativeLongFormBase
*  Complex type: ReturnSwap

1.15.4 Derived Types:

1.15.5 Figure:
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@ 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

1.15.6 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>



1.16 FeaturePayment

1.16.1 Description:
Payment made following trigger occurence.
1.16.2 Contents:

payerPartyReference (exactly one occurrence; of the type PartyOrAccountReference) A reference to the
party responsible for making the payments defined by this structure.

receiverPartyReference (exactly one occurrence; of the type PartyOrAccountReference) 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.

1.16.3 Used by:
*  Complex type: TriggerEvent

1.16.4 Derived Types:

1.16.5 Figure:

4|:PayerRecei ver.model j

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

0 @ featurePaymentDate
—/|AdjustableOrRelativeDate

1.16.6 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>
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<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>



1.17 FxFeature

1.17.1 Description:
A type for defining Fx Features.
1.17.2 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) If “Composite” is specified as the Settlement Type
in the relevant Transaction Supplement, an amount in the Settlement Currency, determined by the Calculation
Agent as being equal to the number of Options exercised or deemed exercised, multiplied by: (Settlement
Price — Strike Price) / (Strike Price — Settlement Price) x Multiplier provided that if the above is equal to a
negative amount the Option Cash Settlement Amount shall be deemed to be zero.

Or

quanto (exactly one occurrence; of the type Quanto) If “Quanto” is specified as the Settlement Type in the
relevant Transaction Supplement, an amount, as determined by the Calculation Agent in accordance with the
Section 8.2 of the Equity Definitions

Or

crossCurrency (exactly one occurrence; of the type Composite) If “Cross-Currency” is specified as the
Settlement Type in the relevant Transaction Supplement, an amount in the Settlement Currency, determined
by the Calculation Agent as being equal to the number of Options exercised or deemed exercised, multiplied
by: (Settlement Price — Strike Price) / (Strike Price — Settlement Price) x Multiplier x one unit of the Reference
Currency converted into an amount in the Settlement Currency using the rate of exchange of the Settlement
Currency as quoted on the Reference Price Source on the Valuation Date, provided that if the above is equal
to a negative amount the Option Cash Settlement Amount shall be deemed to be zero

1.17.3 Used by:

Complex type: DeprecatedEquityLeg
»  Complex type: EquityDerivativeBase
Complex type: ReturnLeg

1.17.4 Derived Types:

1.17.5 Figure:

@ referenceCurrency
IdentifiedCurrency

@ composite
S Composite

_

FxFeature

@ quanto

Quanto

@ crossCurrency

Composite

1.17.6 Schema Fragment:

<xsd: conpl exType name="FxFeat ure">
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<xsd: annot ati on> .
<xsd: docupent ation xnm : | ang="en">
A type for defining Fx Features.
</ xsd® docunent at | on>
<xsd: docunent ation xnl :lang="de"> .
Typ zur Definition von Dévi senbestandteil en
</ x5d: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o
<xsd: el ement nanme="referenceCurrency" type="ldentifiedCurrency">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" >
Specifies the reference Currency of the trade.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: choi ce> . .
<xsd: el ement nanme="conposite" type="Conposite">
<xsd: annot ati on>
<xsd: docunentation xn :Ilang="en"> ]
If osite” is specified as the Settl enent Ter in the
rel evant Transaction Suppl erent, an anmount in the
Settlenment Currency, determned by the Cal cul ation Agent as
i ng. equal to thel nunber of tions exercised or. deened
ercised, nultiplied by: (Settlenment Price — Strike Price)
(Strike Price — Settlenment Price) x Miltiplier RrOVIded
at 1Lf the above is equal to a negative anpunt the Option
Cash Settlenent Anpbunt shall be deéned to be zero
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nane="quant 0" type="Quanto">
<xsd: annot ati on> .
<xsd: docunentation xnl ;| ang="en"> )
If “Quanto” 1Is sPe0|f|ed as the Settlenent Type in the
rel evant Tranpsaction Supplenent, an anmount, as determ ned
b¥ the Calcul ation Agent In accordance with the Section 8.2
of the Equity Definitions
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="crossCurrency" type="Conposite">
<xsd: annot ati on>
<xsd: docunentation xm ;lang="en"> ]
If “Cross-Currency” is specified as the Settlenment Type in
t he rel evant TranSacti on Suppl enment, an amount in the
Settlement Currency, determ ned by the Cal cul ati on Agent as
bei ng. equal to thel nunber of tions exercised or. deened
exercCised, multiplied by: (Settlenent Price — Strike Prlcez
/ (Strike Price — Settlement Price) x Miultiplier x one un
of "the Reference Currency converted into an amount in the
Sett|ement Currency using the rate of exchange of the
Settl|ement Currency as quoted on the Reference Price Source
on the Valuation Date, provided that if the above is equa
to a negative anount the Option Cash Settlenment Anpunt
shal |l beé deened to be zero
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: chol ce>
</ xsd: sequence>
</ xsd: conpl exType>



1.18 IndexAdjustmentEvents

1.18.1 Description:

1.18.2 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)

1.18.3 Used by:

Complex type: ExtraordinaryEvents

1.18.4 Derived Types:

1.18.5 Figure:
@ indexModification
IndexEventConsequenceEnum
* @ indexCancellation

_

IndexAdjustmentEvents IndexEventConsequenceEnum

@ indexDisruption

IndexEventConsequenceEnum

|00 |00 | (0|

1.18.6 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-4-2-2006-12-15/html/fpml-eq-shared-4-2.xsd#Complex.ExtraordinaryEvents

1.19 InterestCalculation

1.19.1 Description:

Specifies the calculation method of the interest rate leg of the equity swap. Includes the floating or fixed rate
calculation definitions, along with the determination of the day count fraction.

1.19.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type InterestAccrualsMethod)

* Atype describing the method for accruing interests on dividends. Can be either a fixed rate
reference or a floating rate reference.

dayCountFraction (exactly one occurrence; of the type DayCountFraction) The day count fraction.

compounding (zero or one occurrence; of the type Compounding) Defines compounding rates on the Interest
Leg.

1.19.3 Used by:
e  Complex type: InterestLeg

1.19.4 Derived Types:

1.19.5 Figure:

@ dayCountFraction %

S DayCountFraction

EF] - :
@ compounding

Compounding

InterestCal culation

1.19.6 Schema Fragment:

<xsd: conpl exType name="InterestCal cul ati on">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> )
Specifies the calculation nmethod of the intere
equity swap. Includes the floating or fixed ra
definitions, along with the deterim nation of th
fraction. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Int er est Accr ual sMet hod" >
<xsd. sequence> . - . -
<xsd: el ement nane="dayCount Fracti on" type="DayCount Fraction">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
The day count fraction.
</ xsd: doctunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > i i i
<xsd: el ement nanme="conpoundi ng" type="Conpoundi ng" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docunent ati on xnml : |l ang="en" >
Def i nes conPoundlng rateS on the Interest Leg.
</ xsd: docunent ati on>
</ xsd: annot at i on>

t rate |leg of the
e cal cul ati on
e day count

S
t
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</ xsd: el enent >
</ xsd: sequence> )
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.20 InterestCalculationReference

1.20.1 Description:

Reference to an interest calculation component.

1.20.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type Reference)

»  Specifies the anchor as an href attribute. The href attribute value is a pointer style reference to
the element or component elsewhere in the document where the anchor is defined.

1.20.3 Used by:
*  Complex type: CompoundingRate

1.20.4 Derived Types:

1.20.5 Figure:

*

InterestCal cul ationReference

O]

1.20.6 Schema Fragment:

<xsd:conp|exT¥pe nane="1nt er est Cal cul ati onRef er ence" >
<xsd: annot ati on>
<xsd: docunment ati on, xm : | ang="en" >
Ref erence to an interest cal cul ati on conponent.
</ xsd: docunent at |1 on>
</ xsd: annot at 1 on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="Reference"/>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
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1.21 InterestLeg

1.21.1 Description:

A type describing the fixed income leg of the equity swap.

1.21.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ReturnSwaplLeg)
* The abstract base class for all types of Return Swap Leg.

interestLegCalculationPeriodDates (exactly one occurrence; of the type InterestLegCalculationPeriodDates)
Component that holds the various dates used to specify the interest leg of the equity swap. It is used to define
the InterestPeriodDates identifyer.

notional (exactly one occurrence; of the type ReturnSwapNotional) Specifies the notional of a return type
swap. When used in the equity leg, the definition will typically combine the actual amount (using the notional
component defined by the FpML industry group) and the determination method. When used in the interest leg,
the definition will typically point to the definition of the equity leg.

interestAmount (exactly one occurrence; of the type LegAmount? Specifies, in relation to each Interest
Payment Date, the amount to which the Interest Payment Date relates. Unless otherwise specified, this term
has the meaning defined in the ISDA 2000 ISDA Definitions.

interestCalculation (exactly one occurrence; of the type InterestCalculation) Specifies the calculation method
of the interest rate Iegi]of the equity swap. Includes the floating or fixed rate calculation definitions, along with
the determination of the day count fraction.

stubCalculationPeriod (zero or one occurrence; of the type StubCalculationPeriod) Specifies the stub
calculation period

1.21.3 Used by:
* Element: interestLeg

1.21.4 Derived Types:

1.21.5 Figure:
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@ |egldentifier
1D
4|:PayerRecei ver.model j

@ @ paymentFrequency

—|interval
@ interestL egCal cul ationPeriodDates
InterestL egCal cul ationPeriodDates

* @ notional

InterestLeg ] ReturnSwapNotional E

C @ interestAmount
LegAmount

@ interestCalculation
InterestCal culation

@ @ stubCal culationPeriod

—|stubCalcul ationPeriod

1.21.6 Schema Fragment:

<xsd: conpl exType nanme="InterestLeg">
<xsd: annot at | on>
<xsd: docunment ati on xm :1ang="en">
A type descri bing the fixed income |leg of the equity swap.
</ xsd? docunent at 1 on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ret ur nSwaplLeg" >
<xsd: sequence> ] ) ) ) )
<xsd: el enent nane="interestLegCal cul ati onPeri odDat es" type="1InterestLegCal cul ati onPeri
<xsd: annot at | on>
<xsd: document ation xni:|ang="en">
Conponent that holds the various dates used to specif
the interest leg of the e U|ty swap. It is used to define
the InterestPeriodDates identifyer.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="notional " type="ReturnSwapNoti onal ">
<xsd: annot at | on>

<xsd: documentation xm :|a ? "en" >
Speci fies the not i onal areturn t?/Pe swap. V\hen used
in the equity leg, the dEInItIOI’lWI ypi cal Iy conbi ne
the act ual apoun usi ng the notional cohponent” defi ned
V\X t he FpML |ndustr¥ group and t he determ nation nethod.
en used I n the interest the definition wll
typically point to the defi nltlon of the equity |eg.

</ x5d: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el ement nanme="interest Anount" type="LegAmount">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">
Specifies, in relation to each Interest Payment Date, the
anpunt ' to mhlch the Interest Paynment Date relates, Unless
ot herw se 58e0| this termhas the neaning defined in
the | SDA 2080 | SDA beflnltlons
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="interestCal cul ati on" type="InterestCal cul ati on">
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">



Specifies the calculation nethod o
of the equity swap. Includes the f
calculation definitions, along wt
t he day count fraction.
</ xsd: doctunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nane="st ubCal cul ati onPeri od" type="StubCal cul ati onPeri od" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xnl: | ang="en"> )
Specifies the stub cal culation period
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>

the interest rate leg
o?klng or fixed rate

f
|
h e determ nation of



1.22 InterestLegCalculationPeriodDates

1.22.1 Description:

Component that holds the various dates used to specify the interest leg of the equity swap. It is used to define
the InterestPeriodDates identifyer.

1.22.2 Contents:

effectiveDate (exactly one occurrence; of the type AdjustableOrRelativeDate) Specifies the effective date of
the equity swap. This global element is valid within the equity swaps namespace. Within the FpML
namespace, another effectiveDate global element has been defined, that is different in the sense that it does
not propose the choice of refering to another date in the document.

terminationDate (exactly one occurrence; of the type AdjustableOrRelativeDate) Specifies the termination
date of the equity swap. This global element is valid within the equity swaps namespace. Within the FpML
namespace, another terminationDate global element has been defined, that is different in the sense that it
does not propose the choice of refering to another date in the document.

interestLegResetDates éexactly one occurrence; of the type InterestLegResetDates) Specifies the reset
dates of the interest leg of the swap.

interestLegPaymentDates (exactly one occurrence; of the type AdjustableOrRelativeDates) Specifies the
payment dates of the interest leg of the swap. When defined in relation to a date specified somewhere else in
the document (through the relativeDates component), this element will typically point to the payment dates of
the equity leg of the swap.

1.22.3 Used by:
Complex type: InterestLeg

1.22.4 Derived Types:

1.22.5 Figure:
@ cffectiveDate
AdjustableOrRelativeDate
@ terminationDate
S AdjustableOrRelativeDate
InterestL egCal cul ationPeriodDates = .
@ interestL egResetDates

InterestL egResetDates

@ interestL egPaymentDates %

AdjustableOrRelativeDates

1.22.6 Schema Fragment:

<xsd: conpl exT%/pe nane="1| nt er est LegCal cul ati onPeri odDat es" >
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en">
Conponent that holds the various dates used t
interest leg of the equity swap. It is used t
I nt erest PeriodDat es identifyer.
</ xsd: docunent at i on>

oo
owm
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</ xsd: annot at i on>
<xsd: sequence> ) ) )
<xsd: el enent nane="effectiveDate" type="Adjustabl eO Rel ativeDate">
<xsd: annot ation> . .
<xsd: docunent ati on xn1;|an8: en"> ) )
Specifies the effective date of the equity swap. This gl oba
enent I1s valid wthin the equity swaps nanespace, Wthin

e
t he FpM. nanespace, . anot her effectiveDate gl obal el enment has
been defined, that is different in the senSe that it does not
propose the choice of refering to another date in the

docunent . )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="term nati onDate" type="Adjustabl eO Rel ativeDate">
<xsd: annot ati on>
<xsd: docunentation xm : |l ang="en"> ) )
Specifies the termnation date of the equity swap. This
%vobal element is valid within the equity swaps hanespace.
thin the FBNL nanespace, another term nationbDate gl oba
el enent has been defined, that is different in the Sense that
it does not propose the choice of refering to another date in
t he docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="int er est LegReset Dat es" type="InterestLegReset Dat es" >
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
Specifies the reset dateS of the interest |eg of the swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="int er est LegPaynent Dat es" type="Adj ustabl eO Rel ati veDat es">
<xsd: annot ati on>
<xsd: docunment ati on xm ;| ang="en" >

Specifies the paynent dates of the interest |leg of the swap.

When defined in telation to a date specified somewhere el se

in the docunent (through the relativeDates conponent), this
t to the payment dates of the

el epent w || tyﬁlcally poi n
equity leg of fhe swap.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el ement >

</ xsd: sequence> . .

<xsd:attribute nane="id" type="xsd:ID' use="required"/>
</ xsd: conpl exType>



1.23 InterestLegCalculationPeriodDatesReference

1.23.1 Description:

Reference to the calculation period dates of the interest leg.

1.23.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type Reference)

»  Specifies the anchor as an href attribute. The href attribute value is a pointer style reference to
the element or component elsewhere in the document where the anchor is defined.

1.23.3 Used by:

Complex type: InterestLegResetDates

1.23.4 Derived Types:

1.23.5 Figure:

*

InterestL egCal cul ationPeriodDatesReference

O]

1.23.6 Schema Fragment:

<xsd:conp|exT¥pe nane="1nt er est LegCal cul ati onPer i odDat esRef er ence" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?;"en"> ) )
Ref erence to the cal culafion period dates of the interest |eg.
</ xsd: docunent at | on>
</ xsd: annot at 1 on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="Reference"/>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
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1.24 InterestLegResetDates

1.24.1 Description:

1.24.2 Contents:

calculationPeriodDatesReference (exactly one occurrence; of the type _ _ _
InterestLegCalculationPeriodDatesReference) A pointer style reference to the associated calculation period
dates component defined elsewhere in the document.

Either

resetRelativeTo (exactly one occurrence; of the type ResetRelativeToEnum) Specifies whether the reset
dates are determined with respect to each adjusted calculation period start date or a((jJusted calculation period
end date. If the reset frequency is specified as daily this element must not be included.

Or

resetFrequency (exactly one occurrence; of the type ResetFrequency) The frequency at which reset dates
occur. In the case of a weekly reset frequency, also specifies the day of the week that the reset occurs. If the
reset frequency is greater than the calculation period frequency then this implies that more than one reset date
is established for each calculation period and some form of rate averaging is applicable.

1.24.3 Used by:
« Complex type: InterestLegCalculationPeriodDates

1.24.4 Derived Types:

1.24.5 Figure:
#® cal cul ationPeriodDatesReference
InterestL egCal cul ationPeriodDatesReference I:‘
* @ resetRelativeTo
| EH C -
nterestL egResetDates ResetRel ativeToEnum
@ resetFrequency
ResetFrequency

1.24.6 Schema Fragment:

<xsd: conpl exType name="Int er est LegReset Dat es" >
<xsd: sequence>

<xsd: el ement nane="cal cul ati onPeri odDat esRef erence" type="InterestLegCal cul ati onPeri odDat e:

<xsd: annot ati on>
<xsd: docunentatijon xm :lang="en"> . .
A pointer style reference to the associated cal cul ation
peri od dates” conponent defined el sewhere in the docunent.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: choi ce> i i
<xsd: el ement nane="resetRel ati veTo" type="Reset Rel ati veToEnuni' >
<xsd: annot ati on> _
<xsd: docunent ation xnl:lang="en"> ) )
Specifies whether the reSet dates are determned with
respect to each adjusted cal cul ation period start date or
adj usted cal culation period end date. If the reset
frequency Is specified as daily this el enent nust not be
i ncl uded: .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
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<xsd: el ement nanme="reset Frequency" type="Reset Frequency">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">
The frequency at which réset dates occur., In the case of a
weekly reset” frequency, also specifies the day of the week
that the reset occurs. |If the reset frequencK_ls_greater
than the cal culation period frequency then this inplies
that nore than one reset date is established for each
cal culation period and some formof rate averaging is
appl i cabl e. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>



1.25 Knock

1.25.1 Description:

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

1.25.2 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.

1.25.3 Used by:
Complex type: OptionFeatures

1.25.4 Derived Types:

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

1.25.6 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>
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1.26 LegAmount

1.26.1 Description:

A type describing the amount that will paid or received on each of the payment dates. This type is used to
define both the Equity Amount and the Interest Amount.

1.26.2 Contents:

paymentCurrency (zero or one occurrence; of the type PaymentCurrency) Currency in which the payment
relating to the leg amount (equity amount or interest amount) or the dividend will be denominated.

Either

referenceAmount (exactly one occurrence; of the type ReferenceAmount) Specifies the reference Amount
when this term either corresponds to the standard ISDA Definition (either the 2002 Equity Definition for the
Equity Amount, or the 2000 Definition for the Interest Amount), or points to a term defined elsewhere in the
swap document.

Or

formula (exactly one occurrence; of the type Formula) Specifies a formula, with its description and
components.

Or

encodedDescription (exactly one occurrence; of the type xsd:base64Binary) Description of the leg amount
when represented through an encoded image.

Or
variance (exactly one occurrence; of the type Variance) Specifies Variance for Variance Leg

calculationDates (zero or one occurrence; of the type AdjustableRelativeOrPeriodicDates) Specifies the date
ion which a calculation or an observation will be performed for the purpose of defining the Equity Amount, and
in accordance to the definition terms of this latter.

1.26.3 Used by:

Complex type: ReturnSwapAmount
Complex type: InterestLeg

1.26.4 Derived Types:
Complex type: ReturnSwapAmount

1.26.5 Figure:
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9 @ paymentCurrency

PaymentCurrency

@ referenceAmount %

ReferenceAmount

¢ formula %
’ Formula
LegAmount — -

@ encodedDescription a

bin.base64

@ variance
\ariance

@ @ calculationDates
—/| AdjustableRelativeOrPeriodicDates

1.26.6 Schema Fragment:

<xsd: conpl exType nanme="LegAmount ">
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en"> ) ) )
A tYRe descri bing the ambunt that will paid or received on each
of e paynent dates. This tyPe Is used to define both the Equity
Amount and the_ I nterest Anpun
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> )
<xsd: el ement nane="paynent Currency" type="Payment Currency" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xn:Ilang="en"> )
Currency I n which the paynent relating to the | eg anpunt
(equity amount or interest anount) or the dividend wll be
denom nated. .
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: el ement nanme="ref er enceAnount" type="Ref erenceAnmount">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" >

Specifies the reference unt when this termeither
corresponds to the standard | SDA Definition (either the
2002 Equity Definition for the Equity Anount, or the 2000
Definition for the Interest Amount), or points to a term
defined el sewhere in the swap docunent.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el emrent name="fornmul a" type="Formla">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en"> o
Specifies a formula, wth its description and conponents.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o )
<xsd: el enent nanme="encodedDescri ption" type="xsd: base64Bi nary">
<xsd:annot ation> | Y
<xsd: docunentation xnl:Ilang="en">
Description of the | eg anmpbunt when represented through an
encoded | mage. .
</ xsd: docunenfati on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el enent nane="vari ance" type="Variance">
<xsd: annot ati on> .
<xsd: docunentation xnl :lang="en">
Speci fies Variance for Variance Leg
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



</ xsd: choi ce> ) ) ) o )
<xsd: el ement nanme="cal cul ati onDat es" type="Adj ustabl eRel ati veOr Peri odi cDat es” m nQccurs="0'
<xsd: annot ati on>

<xsd: docunentatlon xm "en">
SpeC| ies the date |on |ch a calculation or an observation
be performed for ur ose of  def |n|n? the Equity
ﬁnPynt and in accordance he definition terns of this
atter.

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



1.27 MakeWholeProvisions

1.27.1 Description:

1.27.2 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.

1.27.3 Used by:
*  Complex type: EquityExerciseValuationSettlement

1.27.4 Derived Types:

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

1.27.6 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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1.28 MarketDisruption

1.28.1 Description:

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

1.28.3 Used by:
Complex type: AveragingPeriod

1.28.4 Derived Types:

1.28.5 Figure:

* @ marketDisruptionScheme
MarketDisruption uri

1.28.6 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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1.29 OptionFeatures

1.29.1 Description:

A type for defining option features.

1.29.2 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.

1.29.3 Used by:
Complex type: EquityDerivativeLongFormBase

1.29.4 Derived Types:

1.29.5 Figure:

®asian
Asian

@®barier
Barrier

*

OptionFeatures

_

@ knock

Knock

@ passThrough

PassThrough

b oo &

1.29.6 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>



1.30 PassThrough

1.30.1 Description:
Type which contains pass through payments.
1.30.2 Contents:

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

1.30.3 Used by:

Complex type: OptionFeatures

1.30.4 Derived Types:

1.30.5 Figure:

4
PassThrough

@ passThroughltem
B—& " o

PassThroughltem

1.30.6 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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1.31 PassThroughltem

1.31.1 Description:
Type to represent a single pass through payment.
1.31.2 Contents:

payerPartyReference (exactly one occurrence; of the type PartyOrAccountReference) A reference to the
party responsible for making the payments defined by this structure.

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

underlyerReference (exactly one occurrence; of the type AssetReference) 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.

1.31.3 Used by:
Complex type: PassThrough

1.31.4 Derived Types:

1.31.5 Figure:

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

decimal

@ passT hroughPercentage #

1.31.6 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 ement nane="under| yer Ref erence" type="Asset Ref erence">
<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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1.32 PrincipalExchangeAmount

1.32.1 Description:

Specifies the principal exchange amount, either by explicitly defining it, or by point to an amount defined
somewhere else in the swap document.

1.32.2 Contents:
Either
amountRelativeTo (exactly one occurrence; of the type AmountReference)

Or

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

Or

princoilpalAmount (exactly one occurrence; of the type Money) Principal exchange amount when explictly
stated.

1.32.3 Used by:
»  Complex type: PrincipalExchangeDescriptions

1.32.4 Derived Types:

1.32.5 Figure:
@ amountRel ativeTo
AmountReference
* 5 ® determinationMethod
Principal ExchangeAmount DeterminationMethod
® principal Amount
Money

1.32.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Pri nci pal ExchangeAnount " >
<xsd: annot ati on>
<xsd: docunent ation xnl:Ilang="en"> ) o
Specifies_the principal €xchange anmount, either by explicitly,
defining it, or by point to an ampbunt defined sonewhere else’in
t he swap docunent:
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: cho| ce> )
<xsd: e| enent name="anount Rel ati veTo" type="Anmpunt Ref erence"/>
<xsd: el ement nane="det erm nati onMet hod” type="Det erm nati onMet hod" >
<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 ement > o
<xsd: el ement nanme="princi pal Amount" type="NMoney">
<xsd: annot ati on> _
<xsd; docunment ati on xm : | ang="en" > )
Princi pal exchange anpbunt when explictly stated.
</ xsd: docunent ati oh>
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</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: conpl exType>



1.33 PrincipalExchangeDescriptions

1.33.1 Description:

Specifies each of the characteristics of the principal exchange cashflows, in terms of paying/receiving
counterparties, amounts and dates.

1.33.2 Contents:

payerPartyReference (exactly one occurrence; of the type PartyOrAccountReference) A reference to the
party responsible for making the payments defined by this structure.

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

principalExchangeAmount (exactly one occurrence; of the type PrincipalExchangeAmount) Specifies the
principal echange amount, either by explicitly defining it, or by point to an amount defined somewhere else in
the swap document.

principalExchangeDate (exactly one occurrence; of the type AdjustableOrRelativeDate) Date on which each
of the principal exchanges will take place. This date is either explictly stated, or is defined by reference to
another date in the swap document. In this latter case, it will typically refer to one other date of the equity leg:
either the effective date (initial exchange), or the last payment date (final exchange).

1.33.3 Used by:
*  Complex type: PrincipalExchangeFeatures

1.33.4 Derived Types:

1.33.5 Figure:

4(PayerRecei ver.model j

* @ princi pal ExchangeAmount
my princip 9

Principal ExchangeAmount

Principal ExchangeDescriptions

@ principal ExchangeDate
AdjustableOrRelativeDate

1.33.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Pri nci pal ExchangeDescri pti ons">
<xsd: annot ati on>
<xsd: docunentatjon xn:lang="en"> o
Specifies each of the characteristics of the principal exchan?e
cashflows, in terns of paying/receiving counterparties, anounfs
and dates. .
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>

<xsd:. group ref="PayerRecei ver. nodel "/> o
<xsd: el enent nane="pri nci pal ExchangeAnount" type="Pri nci pal ExchangeAnount " >
<xsd: annot ati on> .
<xsd: docunent ation xnl:Ilang="en"> ) o
Speci fies the principal echange amount, either by explicitly
defining it, or by P0|nt to an anmount defined somrewhere el sé

in the Swap docunen
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > o ) )
<xsd: el ement nane="pri nci pal ExchangeDat e" type="Adj ustabl eOr Rel ati veDat e">
<xsd: annot ati on> .
<xsd: docunent ati on xnml :lang="en">
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Dat e on_whi ch each of the principal exchanges wi |l take
place. This date is either explictly stated, or 1s defined by
reference to another date in the swap docunent. In this

latter case, it wll typically refer to one other date of the
equity leg: either the’effective date (initial exchange), or
the [ ast paynment date (final exchange)

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



1.34 PrincipalExchangeFeatures

1.34.1 Description:
A type describing the principal exchange features of the equity swap.
1.34.2 Contents:

principalExchanges (exactly one occurrence; of the type PrincipalExchanges) The true/false flags indicating
whether initial, intermediate or final exchanges of principal should occur.

principalExchangeDescriptions (one or more occurrences; of the type PrincipalExchangeDescriptions)
Specifies each of the characteristics of the principal exchange cashflows, in terms of paying/receiving
counterparties, amounts and dates.

1.34.3 Used by:
Complex type: ReturnSwap

1.34.4 Derived Types:

1.34.5 Figure:
@ principal Exchanges
'S Principal Exchanges
Principal ExchangeFeatures | L T
® principal ExchangeDescriptions
Principal ExchangeDescriptions

1.34.6 Schema Fragment:

<xsd: conpl exType nanme="Pri nci pal ExchangeFeat ur es" >
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en"> ]
A type describing the principal exchange features of the equity

swap. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el ement name="pri nci pal Exchanges" type="Princi pal Exchanges" >
<xsd: annot ati on> |
<xsd: docunentation xnl:|ang="en"> L ) )
The true/false flags |nd!cat|nP whet her initial, intermediate
or final exchanges™of principal should occur
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . o
<xsd: el ement nanme="pri nci pal ExchangeDescri pti ons" type="Princi pal ExchangeDescri pti ons" max(
<xsd: annot ati on> |
<xsd: docunentatjon xnm:lang="en"> o
Specifies each of the characteristics of the principal
exchange cashflows, in ternms of paying/receiving
counterparties, anounts and dates.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.35 Quanto

1.35.1 Description:

When present without child elements this type indicate that a Quanto feature is in use Child elements are used
to specify the currency conversion rate(s) associated with the quanto. One rate will be defined for each pair of
currencies involved.

1.35.2 Contents:

fxRate (zero 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.

1.35.3 Used by:

e Complex type: FxFeature

1.35.4 Derived Types:

1.35.5 Figure:

®ixRate
FxRate

_@
0 @ fxSpotRateSource a

- FxSpotRateSource

1.35.6 Schema Fragment:

<xsd: conpl exType name="Quant 0" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anPE"en">

When present without chi elements this type indicate that a
Quanto feature is in use Child elements are used to specify the
currency conversion rate(s), associated wth the quanto. One rate

wi Il be defined for each pair of currencies involved.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el ement nanme="fxRate" type="FxRate" m nQccurs="0" maxCccur s="unbounded" >
<xsd: annot ati on> .
<xsd: docunentation xm : Il ang="en">
Specifies a currency conversion rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="f xSpot Rat eSour ce" type="FxSpot Rat eSource" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" > )
Speci fies the nethodology (reference source and, optionally,
f|¥|ng tinme) to be used for determning a currency conversio
rate.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>

n
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1.36 Representations

1.36.1 Description:
A type for defining ISDA 2002 Equity Derivative Representations
1.36.2 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)

1.36.3 Used by:
Complex type: ExtraordinaryEvents

1.36.4 Derived Types:

1.36.5 Figure:

@ nonReliance
boolean
@ agreementsRegardingHedging

S boolean

_ [FH
Representations @ @ indexDisclaimer
—|boolean

@ additional Acknowledgements
boolean

1.36.6 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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1.37 Return

1.37.1 Description:
A type describing the dividend return conditions applicable to the swap.
1.37.2 Contents:

returnType (exactly one occurrence; of the type ReturnTypeEnum) Defines the type of return associated with
the equity swap.

dividendConditions (zero or one occurrence; of the type DividendConditions) Specifies the conditions
governing the payment of the dividends to the receiver of the equity return. With the exception of the dividend
payout ratio, which is defined for each of the underlying components.

1.37.3 Used by:

Complex type: DeprecatedEquityLeg
Complex type: ReturnLeg

1.37.4 Derived Types:

1.37.5 Figure:

@ returnType %

Y ReturnTypeEnum

@ @ dividendConditions
—/|DividendConditions

Return

1.37.6 Schema Fragment:

<xsd: conpl exType name="Return">
<xsd: annot ati on>
<xsd; docunentation xnl :Ilang="en"> o )
fhtype describing the dividend return conditions applicable to
e’ swap.
</xsd:docBantat|on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: el ement nane="returnType" type="ReturnTypeEnuni' >
<xsd: annot ati on>
<xsd; docunentation xpl:lang="en"> ) )
Defines the type of return associated with the equity swap.
</ xsd: docunent at| on>
</ xsd; annot ati on>
</ xsd: el ement > o o o o )
<xsd: el emrent nanme="di vi dendCondi ti ons" type="Di vi dendConditions" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en">

Specifies the conditions governing the paynent of the
dividends to the receiver of the equity return, Wth the
exception of the dividend payout ratio; which is defined for

each of the underlying conponents.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
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1.38 ReturnlLeg

1.38.1 Description:

A type describing the return leg of a return type swap.

1.38.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ReturnSwaplLeg)
* The abstract base class for all types of Return Swap Leg.

effectiveDate (exactly one occurrence; of the type AdjustableOrRelativeDate) Specifies the effective date of
the return leg of the swap. When defined in relation to a date specified somewhere else in the document
(;]hrough the relativeDate component), this element will typically point to the effective date of the other leg of
the swap.

terminationDate (exactly one occurrence; of the type AdjustableOrRelativeDate) Specifies the termination
date of the return leg of the swap. When defined in relation to a date specified somewhere else in the
document gthrough the relativeDate component), this element will typically point to the termination date of the
other leg of the swap.

underlyer (exactly one occurrence; of the type Underlyer) Specifies the underlying component of the return
type swap, which can be either one or many and consists in either equity, index or convertible bond
component, or a combination of these.

rateOfReturn (exactly one occurrence; of the type ReturnLegValuation) Element named "valuation” in
versions prior to FpML 4.2 Second _\NorkmgLDra . Specifies the terms of the initial price of the return type
swap and of the subsequent valuations of the underlyer.

notional (exactly one occurrence; of the type ReturnSwapNotional) Specifies the notional of a return type
swap. When used in the equity leg, the definition will typically combine the actual amount (using the notional
component defined by the FpML industry group) and the determination method. When used in the interest leg,
the definition will typically point to the definition of the equity leg.

amount (exactly one occurrence; of the type ReturnSwapAmount) Element named "equityAmount" in versions
prior to FpML 4.2 Second Working Draft. Specifies, in relation to each Payment Date, the amount to which the
Payment Date relates. For equity swaps this element is equivalent to the Equity Amount term as defined in the
ISDA 2002 Equity Derivatives Definitions.

return (exactly one occurrence; of the type Return) Specifies the conditions under which dividend affecting the
underlyer will be paid to the receiver of the amounts.

notionalAdjustments (exactly one occurrence; of the type NotionalAdjustmentEnum) Specifies the conditions
that govern the adjustment to the number of units of the equity swap.

fxFeature (zero or one occurrence; of the type FxFeature) A quanto or composite FX feature.
1.38.3 Used by:

* Element: returnLeg

1.38.4 Derived Types:

1.38.5 Figure:
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@ |egldentifier
ID
4|:PayerReceiver.model j

@ @ paymentFrequency

Interval

@ cffectiveDate %

AdjustableOrRelativeDate

@ terminationDate a

AdjustableOrRelativeDate

@ underlyer
Underlyer

* @ rateOfReturn
1 ReturnLegVauation

@ @ notional
ReturnSwapNotional

@ amount
ReturnSwapAmount

ReturnLeg

@ return
Return

® notional Adjustments a

Notional AdjustmentEnum

@ fxFeature
—( ?
—|FxFeature

1.38.6 Schema Fragment:

<xsd: conpl exType name="ReturnLeg">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en">
A type describing the refurn leg of a return type swap.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ret ur nSwapLeg" >
<xsd: sequence> . . .
<xsd: el ement name="effectiveDate" type="Adjustabl eOr Rel ativeDate">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|ang:"en">
a

Specifies the effective date of the return [eg of the
swap. Wen defined in relation to a date specified
sonewhere_el se 1 n the docunent (throuPh the rel ati veDat e
conponent), this element will typically point to the
effective date of the other |eg of the swap.

</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > . _ _ . . _ .,
<xsd: el ement nane="term nationDate" type="Adjustabl eO Rel ativeDate">
<xsd: annot ati on>
<xsd: docunentation xnl: |l ang="en">
Specifies the termpation date of th
swap. Wen defined in relation to a

[eX¢))
Q

——
@D



somewhere el se in the docunent (throuPh the rel ativeDate
conponent), this elenent will typical K point to the
term nation date of the other [eg of the swap.

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="underlyer" type="Underlyer">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >
Speci fies the underlyi ng conmponent of the return type
smaﬁ, whi ch can_be eithér one or nang and consists’in
either equity, index or convertible bond conponent, or a
conbi nation of these.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent > ]
<xsd: el ement nanme="rateOf Return" type="ReturnLegVal uation">
<xsd: annot ati on> _
<xsd: docunment ati on xm ;| ang="en">

El ement naned "val uation™ in versjons prior to FpM. 4,2
Second Working Draft. Specifies the ter of the initial
price of the return type swap and of the subsequent

val uations of the underlyer
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="notional" type="ReturnSwapNoti onal ">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an?
Speci fies the notional

:II en" >
of a return tYPe swap. Wen used
e definition w ty

in the equity |leg, the pi cal Iy conbi ne
t he actual amount (using the notional conhponent” defined
3% the FpM. i ndustr group? and the determ nation nethod.
en used in the intefest leg, the definition wll
typically point to the definition of the equity |eg.

</ x5d: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nanme="anount" type="Retur nSwapAnount ">
<xsd: annotation> . .
<xsd: docunentation xpl:lang="en">

El ement naned "equityAmolunt" in versions prior to FpM
4.2 Second Wrking Draft. Specifies, in relation to each
Paynent Date, the anount to which the Paynent Date

rel ates, For EQUIIY swaps this elepent 1S equivalent to
the Equity Ampount termas defined in the | SDA 2002 Equity

Derivatives Definitions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="return" type="Return">
<xsd: annot ati on> .
<xsd: docunentation xpl;lang="en"> o )
Speci fies the conditions under which dividend affecting
the underlyer will be paid to the receiver of the
amount s. )
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el emrent nanme="noti onal Adj ust nents" type="Noti onal Adj ust nent Enuni' >
<xsd: annot ati on> .
<xsd: docunentation xm ;| ang="en"> )
Specifies the conditions that govern the adjustnent to
the nunber of units of the equity swap.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > )
<xsd: el ement nane="f xFeature" type="FxFeature" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl : Il ang="en">
A quanto or conposite FX feature.
</ xsd: docunent at i on> .
<xsd: docunentation xnl:Ilang="de"> .
Quant o- oder Konposit - Devi senbest andt ei |
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.39 ReturnLegValuation

1.39.1 Description:
A type describing the initial and final valuation of the underlyer.
1.39.2 Contents:

initialPrice (exactly one occurrence; of the type ReturnLegValuationPrice) Specifies the initial reference price
of the underlyer. This price can be expressed either as an actual amount/currency, as a determination method,
or by reference to another value specified in the swap document.

notionalReset (exactly one occurrence; of the t%{(pe xsd:boolean) Element named "equityNotionalReset" in
versions prior to FpML 4.2 Second Working Draft. For equity swaps, this element is equivalent to the term
"Equity Notional Reset" as defined in the ISDA 2002 Equity Derivatives Definitions. The reference to the ISDA
definition is either "Applicable" or 'Inapplicable".

valuationPricelnterim (zero or one occurrence; of the type ReturnLegValuationPrice) Specifies the interim
valuation price of the underlyer. This price can be expressed either as an actual amount/currency, as a
determination method, or by reference to another value specified in the swap document.

valuationPriceFinal (exactly one occurrence; of the type ReturnLegValuationPrice) Specifies the final
valuation price of the underlyer. This price can be expressed either as an actual amount/currency, as a
determination method, or by reference to another value specified in the swap document.

paymentDates (exactly one occurrence; of the type ReturnSwapPaymentDates) Element named
"equityPaymentDates" in versions prior to FpML 4.2 Second Working Draft. Specifies the payment dates of the
swap.

1.39.3 Used by:
Complex type: ReturnLeg

1.39.4 Derived Types:

1.39.5 Figure:

®initialPrice
ReturnL egValuationPrice

@ notional Reset

boolean

*

ReturnLegValuation

@ valuationPricel nterim
ReturnL egValuationPrice

EH &

@ valuationPriceFinal
ReturnL egValuationPrice

@ paymentDates
ReturnSwapPaymentDates

1.39.6 Schema Fragment:

<xsd: conpl exType nanme="Ret urnLegVal uati on">
<xsd: annot ati on>
<xsd; docunentation xn :lang="en"> ) )
A type describing the initial and final valuation of the
under | yer. .
</ xsd: dotunent ati on>
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</ xsd: annot at i on>
<xsd: sequence> o ) ) )
<xsd: el enrent name="initial Price" type="ReturnLegVal uationPrice">
<xsd: annotation> . .
<xsd:docunEntat|on_xn1:IanP: en" > ) )
Specifies the initial reference price of the underlyer. This
price can be expressed elther as an actual anount/currency,
as a _determ nation nethod, or by reference to another val ue
specified in the swap docunent.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="noti onal Reset" type="xsd: bool ean">
<xsd: annot ati on> _
<xsd: docunentation xnl:|lang="en"> ) ) )
El enent naned "eqU|E¥hbt|onalReset" in versions prior to FpM.
4.2 Second Wbrking aft. For equity swaps, this element is
equivalent to theterm"Equity Notional Reset”_as defined in
the | SDA 2002 Equity Derivatives Definitions. The reference
to the | SDA definition is either "Applicable" or
"I napplicabl e",
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . . .
<xsd: el ement nane="val uationPricelnterint type="ReturnLegValuationPrice" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent at i on xn1:|anP:"en"> ) )
Specifies the interimvaluation price of the underlyer. This
price can be expressed either as an_actual anount/currency,
as a_determ nation nmethod, or by reference to another val ue
specified in the swap docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nanme="val uati onPriceFi nal" type="ReturnLegVal uati onPrice">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> )
Specifies the final valuation price of the underlyer. Thi s
price can be expressed either as an actual anount/currency,
as a _determ nation nethod, or by reference to another val ue
specified in the swap docunent.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nanme="paynent Dat es" type="Ret ur nSwapPaynent Dat es" >
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> ) ) )
El enent naned "eqU|E¥Pa iment Dat es” in versions prior to FPNL
4.2 Second Wbr ki ng aft. Specifies the paynent dates of the

swap. )
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>



1.40 ReturnLegValuationPrice

1.40.1 Description:

1.40.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Price)
* Atype describing the strike price.

valuationRules (zero or one occurrence; of the type EquityValuation) Element named "equityValuation" in
versions prior to FpML 4.2 Second Working Draft.

1.40.3 Used by:

Complex type: ReturnLegValuation

1.40.4 Derived Types:

1.40.5 Figure:
* @ vauationRules
—( ?
ReturnLegVauationPrice —|EquityVauation

1.40.6 Schema Fragment:

<xsd:conp|exTyES nane="Ret ur nLegVal uati onPri ce" >
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Price">
<xsd: sequence> . . . )
<xsd: el ement nanme="val uati onRul es" type="EquityVal uation" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl:|lang="en"> . .
El enent nanmed "equityVal bation" in versions prior to FpM
4.2 Second Working Draft.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.41 ReturnSwap

1.41.1 Description:

A type describing return swaps including equity swaps (long form), total return swaps, and variance swaps.
1.41.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ReturnSwapBase)

* Atype describing the components that are common for return type swaps, including short and
long form equity swaps representations.

principalExchangeFeatures (zero or one occurrence; of the type PrincipalExchangeFeatures) Specifies the
principal exchange features of the equity swap.

additionalPayment (zero or more occurrences; of the type ReturnSwapAdditionalPayment) Specifies
additional payment(s) between the principal parties to the trade. This component extends some of the features
of the additionalPayment component developed by the FpML industry group. Appropriate discussions will
determine whether it would be appropriate to extend the shared component in order to meet the further
requirements of equity swaps.

earlyTermination (zero or more occurrences; of the type ReturnSwapEarlyTermination) Specifies, for one or
for both the parties to the trade, the date from which it can early terminate it.

extraordinaryEvents (zero or one occurrence; of the type ExtraordinaryEvents) Where the underlying is
sgares,dspecmes events affecting the issuer of those shares that may require the terms of the transaction to be
adjusted.

1.41.3 Used by:

*  Element: equitySwap
Element: returnSwap

1.41.4 Derived Types:

1.41.5 Figure:

—(’Z(BuyerSeIler.model j

@ returnSwapleg
@ ReturnSwapleg

@ principal ExchangeFeatures
Principal ExchangeFeatures

2

ReturnSwap

_

@ additional Payment
ReturnSwapAdditiona Payment

@ carlyTermination
ReturnSwapEarly Termination

® extraordinaryEvents
ExtraordinaryEvents

b o o o

1.41.6 Schema Fragment:
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<xsd: conpl exType nane="Ret ur nSwap" >
<xsd: annot ati on>
<xsd; docunentation xnl:|lang="en">, ) )
A type describing return swaps including equity swaps (long
form, total return swaps, and variance swaps.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ret ur nSwapBase" >
<xsd: sequence> o o )
<xsd: el ement nanme="pri nci pal ExchangeFeat ures" type="Pri nci pal ExchangeFeat ures" m nCccur
<xsd: annot ati on> |
<xsd: docunent ati on_xmn : | ang="en" > )
Specifies the principal exchange features of the equity

swap. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent nane="addi ti onal Paynment" type="Ret urnSwapAddi ti onal Paynent" m nCccurs="0"
<xsd: annot ati on> .
<xsd: docunent atjon xm : | ang="en">

Speci fi es additional paKnent(s) bet ween the princi pa
arties to the trade. This conponent extends sone of the
eatures of the additional Paynent conponent devel oped by

the FpM. industry group. ApBroprlate di scussions w ||

determ ne whether it woul d be apProerate to extend the
shared conponent in_order to neet the further
reuuemnsofe@ﬂysmms

n

</ xsd: docunentatio
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nanme="ear| yTerm nati on" type="ReturnSwapEar|yTerm nati on" m nCccurs="0" nt
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
Specifies, for one or for both the parties to the trade,
the date fromwhich it can early termnate it.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="extraordi naryEvent s" type="ExtraordinaryEvents" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunpentation xm :|ang="en"> o
Where the underlying is Shares, specifies events
affecting the 1 ssuer of those shares that may require the
terns of "'the transaction to be adjusted.
</ xsd: docunent at i on>
<xsd: docunment ati on xm : | ang="de" >

I st der Basiswert elne tie, werden hiermt Ereignisse
angegeben, die den Enmttenten der Aktie betreffen und die
ei.ne” Anpassung der Transakti onsbedi ngungen erfordern

kAf Aflnnen. )
</ xsd: docunent ati on>
</ xsd: annot at i on>

</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>

</ xsd: conmpl exCont ent >

</ xsd: conpl exType>



1.42 ReturnSwapAdditionalPayment

1.42.1 Description:

A type describin? the additional payment(s) between the principal parties to the trade. This component
extends some of the features of the additionalPayment component previously developed in FpML. Appropriate
discussions will determine whether it would be appropriate to extend the shared component in order to meet
the further requirements of equity swaps.

1.42.2 Contents:

payerPartyReference (exactly one occurrence; of the type PartyOrAccountReference) A reference to the
party responsible for making the payments defined by this structure.

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

additionalPaymentAmount (exactly one occurrence; of the type AdditionalPaymentAmount) Specifies the
amount of the fee along with, when applicable, the formula that supports its determination.

additionalPaymentDate (exactly one occurrence; of the type AdjustableOrRelativeDate) Specifies the value
date of the fee payment/receipt.

paymentType (zero or one occurrence; of the type PaymentType)
1.42.3 Used by:

*  Complex type: ReturnSwap

1.42.4 Derived Types:

1.42.5 Figure:

4|:PayerRecei ver.model j

@ additional PaymentAmount
Additional PaymentAmount

L 4
Ret it | iti
urnSwapA dditional Payment @ additional PaymentDate a

AdjustableOrRelativeDate

0 @ paymentType a

PaymentType

1.42.6 Schema Fragment:

<xsd: conpl exT}/pe nane=" Ret ur nSwapAddi ti onal Paynent " >
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en">

A type descri bing the additional paynent(s) bet ween the princi pal
parties to the trade. This conponent extends sone of the features
of the additional Payment copponent previously devel oped in FpM.
Appropriate discussions will determ ne whether it woul
appropriate to extend the shared conponent in order to neet the
further requirenents of equity swaps.
</ xsd: docunent ati on>
</ xsd: annot at i on>

<xsd: sequence> )
<xsd: group ref="PayerRecei ver.nodel "/> o
<xsd: el ement nane="addi ti onal Payrment Anrount" type="Additi onal Paynent Anount " >
<xsd: annot ati on>
<xsd: docunentati on xni:| an?="en"> ) )
Specifies the anobunt of the fee along wth, when applicable,
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the formula that supports its deternination
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > o . .
<xsd: el ement nane="addi ti onal Payrment Dat e" type="Adj ustabl eOr Rel ati veDate">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en"> )
Specifies the value date of the fee paynent/receipt.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="paynent Type" type="Paynent Type" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>



1.43 ReturnSwapAmount

1.43.1 Description:

Specifies, in relation to each Payment Date, the amount to which the Payment Date relates. For Equity Swaps
'[hISf element is equivalent to the Equity Amount term as defined in the ISDA 2002 Equity Derivatives
Definitions.

1.43.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type LegAmount)

* Atype describing the amount that will paid or received on each of the payment dates. This type
is used to define both the Equity Amount and the Interest Amount.

cashSettlement (exactly one occurrence; of the type xsd:boolean)
optionsExchangeDividends (zero or one occurrence; of the type xsd:boolean)
additionalDividends (zero or one occurrence; of the type xsd:boolean)

1.43.3 Used by:

Complex type: VarianceAmount
*  Complex type: DeprecatedEquityLeg
Complex type: ReturnLeg

1.43.4 Derived Types:
Complex type: VarianceAmount

1.43.5 Figure:
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G @ paymentCurrency
- PaymentCurrency

@ referenceAmount a

ReferenceAmount

®formula
Formula

@ encodedDescription a

bin.base64
* @ variance
h EH |
eturnSwapA mount Variance

@ @ calculationDates
—| AdjustableRelativeOrPeriodicDates

@ cashSettlement d

boolean

0 @ @ optionsExchangeDividends
—|boolean
0 @ additional Dividends
—|boolean

1.43.6 Schema Fragment:

<xsd:conp|exT¥pe nanme=" Ret ur nSwapAmount " >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
SReC|f|es, in relation to each Paynent Date, the anpunt to which
the Paynent Date relates. For Equity Swaps this elenent is
equi valent to the Egglty_AnDunt termas defined in the | SDA 2002
Equi ty Derivatives finitions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="LegAnount">
<xsd: sequence>
<xsd: el ement nane="cashSett|enment" ty
<xsd: el enent nanme="optionsExchangeDi v
<xsd: el ement nanme="addi ti onal Di vi dends
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>

"xsd: bool ean"/ > )
" type="xsd: bool ean" mi nCccurs
S=

S :II OII/ >
ype="xsd: bool ean® m nCccurs="0"/>

Q.
@ Il
=]



1.44 ReturnSwapBase

1.44.1 Description:

A type describing the components that are common for return type swaps, including short and long form equity
swaps representations.

1.44.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Product)
*  The base type which all FpML products extend.

buyerPartyReference (exactly one occurrence; of the type PartyOrTradeSideReference) A reference to the
party that buys this instrument, ie. pays for this instrument and receives the rights defined by it. See 2000
ISDA definitions Article 11.1 (b). In the case of FRAs this the fixed rate payer.

sellerPartyReference (exactly one occurrence; of the tyﬁe PartyOrTradeSideReference) A reference to the
party that sells ("writes") this instrument, i.e. that grants the rights defined by this instrument and in return
receives a payment for it. See 2000 ISDA definitions Article 11.1 (a). In the case of FRAs this is the floating
rate payer.

returnSwapLeg (one or more occurrences; of the type ReturnSwaplLeg) An placeholder for the actual Return
Swap Leg definition.

1.44.3 Used by:

Complex type: EquitySwapTransactionSupplement
*  Complex type: ReturnSwap

1.44.4 Derived Types:

Complex type: EquitySwapTransactionSupplement
Complex type: ReturnSwap

1.44.5 Figure:

. —@(BuyerSener.model j

E b
ReturnSwapBase N @ returnSwapleg

+
N ReturnSwapl eg

1.44.6 Schema Fragment:

<xsd: conpl exType nanme="Ret ur nSwapBase" >
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en">
A type describing the conponents that are comon for return type
swaps, including short and |ong formequity swaps
representations.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Product">
<xsd: sequence> )
<xsd: group ref="BuyerSeller.nodel" m nCccurs="0">
<xsd: annot ati on>"
<xsd: docupentation xpl: Il ang="en"> ) )
Buyer Sel | er. nodel has beén included as an optional child
of “Ret ur nSwapBase to support the situation where an
i mpl enentor w shes to | ndicate who has nanufactured the
Swap through representing themas the Seller. It may be
renoved in~future nmajor fevisions.


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/Element.
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-return-swaps-4-2.xsd#Complex.EquitySwapTransactionSupplement
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</ xsd: docunent at i on>
</ xsd: annot at i on>

</xsd:Proup>
<xsd: element ref="returnSwapLeg" naxQccurs="unbounded"/>

</ xsd: sequence>

</ xsd: ext ensi on>

</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.45 ReturnSwapEarlyTermination

1.45.1 Description:
A type describing the date from which each of the party may be allowed to terminate the trade.
1.45.2 Contents:

partyReference (exactly one occurrence; of the type PartyReference)

startingDate (exactly one occurrence; of the type StartingDate) Specifies the date from which the early
termination clause can be exercised.

1.45.3 Used by:
Complex type: ReturnSwap

1.45.4 Derived Types:

1.45.5 Figure:
@ partyReference
ry PartyReference
- [E
ReturnSwapEarly Termination 0$1arti ngDa[e .
StartingDate

1.45.6 Schema Fragment:

<xsd: conpl exType nanme="Ret ur nSwapEar | yTer m nati on">
<xsd: annot at | on>
<xsd: document ati on xm : Ian?— en" >
A'type describing the dafe fron1mh|ch each of the party may be
allowed to term nate the trade.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: el enent nane= "partyReference" type="PartyReference"/>
<xsd: el ement name="st ar |ngDate type="StartingDate">
<xsd: annot at | on>
<xsd: docunentatlon xm : I ang="en"
Specifies the date fron1mh|ch the early term nation clause
can be exerci sed.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
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1.46 ReturnSwapLeg

1.46.1 Description:
The abstract base class for all types of Return Swap Leg.
1.46.2 Contents:

payerPartyReference (exactly one occurrence; of the type PartyOrAccountReference) A reference to the
party responsible for making the payments defined by this structure.

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

paymentFrequency (zero or one occurrence; of the type Interval) Frequency at which this leg pays.
1.46.3 Used by:

*  Element: returnSwapLeg

«  Complex type: DeprecatedEquityLeg
»  Complex type: InterestLeg

Complex type: ReturnLeg

Complex type: VariancelLeg

1.46.4 Derived Types:

*  Complex type: DeprecatedEquityLeg
Complex type: InterestLeg

e Complex type: ReturnLeg

* Complex type: VariancelLeg

1.46.5 Figure:

@ | egldentifier
1D
Receiver.model
S 4(Payer eceiver.mo :l

E o
ReturnSwapleg ) OpaymentFrequency
A Interval

1.46.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Ret ur nSwapLeg" abstract="true">
<xsd: annotati on>
<xsd: docunentatjon xnl:Ilang="en">
The abstract base class for all types of Return Swap Leg.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd. group ref="PayerRecei ver. nodel "/> .
<xsd: el enent nane="paynent Frequency" type="Interval" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docurmentati on xm ;| ang="en" >
Frequency at which this l'eg pays.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> o
<xsd:attribute nane="legldentifier" type="xsd:|D'/>
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</ xsd: conpl exType>



1.47 ReturnSwapNotional

1.47.1 Description:

Specifies the notional of return tyrpe swap. When used in the equity_leé;, the definition will typically combine the
actual amount (using the notional component defined by the FpML industry group) and the determination
method. When used in the interest leg, the definition will typically point to the definition of the equity leg.

1.47.2 Contents:

Either

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

Or

notionalAmount (exactly one occurrence; of the type Money) The notional amount.
Or

amountRelativeTo (exactly one occurrence; of the type AmountReference)

1.47.3 Used by:

e Complex type: DeprecatedEquityLeg
« Complex type: InterestLeg
Complex type: ReturnLeg

1.47.4 Derived Types:

1.47.5 Figure:
@ determinationMethod
DeterminationMethod
* E @ notional Amount
ReturnSwapNotional . Money
@ amountRel ativeTo
[AmountReference

1.47.6 Schema Fragment:

<xsd: conpl exT%/pe nane=" Ret ur nSwapNot i onal " >
<xsd: annot ati on>
<xsd: docunent ati on xnl:|ang="en">

Specifies the notional of return type swap. Wen used in the
equity leg, the definition will typically conbine the actual
armount (usi n% the notjonal conponent defined by the FpM industry
roup) and the determ pation nethod. Wen used in the interest
eg, the definition will typically point to the definition of the

equity | eg. .
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: chol ce> ) . i i
<xsd: el ement nane="det er m nati onMet hod" type="Determ nati onMet hod" >
<xsd: annot ati on>
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<xsd: docunent ati on xnl : Il ang="en"> )
Specifies the nmethod according to which an anmpbunt or a date
is determ ned.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="noti onal Anount" type="Mney">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" >
The notional anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nane="anount Rel ati veTo" type="Anmount Ref erence"/>
</ xsd: choj ce> ]
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>



1.48 ReturnSwapPaymentDates

1.48.1 Description:
A type describing the return payment dates of the swap.
1.48.2 Contents:

paymentDatesinterim (zero or one occurrence; of the type AdjustableOrRelativeDates) Element named
"equityPaymentDatesInterim" in versions prior to FpML 4.2 Second Working Draft. Specifies the interim
payment dates of the swap. When defined in relation to a date specified somewhere else in the document
(through the relativeDates component), this element will typically refer to the valuation dates and add a lag
corresponding to the settlement cycle of the underlyer.

paymentDateFinal (exactly one occurrence; of the type AdjustableOrRelativeDate) Element named
"equityPaymentDateFinal" in versions prior to FpML 4.2 Second Working Draft. Specifies the final payment
date of the swap. When defined in relation to a date specified somewhere else in the document (through the
relativeDate component), this element will typically refer to the final valuation date and add a lag
corresponding to the settlement cycle of the underlyer.

1.48.3 Used by:
Complex type: ReturnLegValuation

1.48.4 Derived Types:

1.48.5 Figure:
0 @ paymentDatesl nterim
* —| AdjustableOrRelativeDates
_
ReturnSwapPaymentDates 0paymentD ateFinal
AdjustableOrRelativeDate

1.48.6 Schema Fragment:

<xsd: conpl exT%/pe name=" Ret ur nSwapPaynent Dat es" >
<xsd: annot ati on>
<xsd; docunmentati on xm : | an?="en">
A type describing the refurn paynent dates of the swap.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) .
<xsd: el ement nane="paynent Dat esl nteri m' type="Adjustabl eO Rel ativeDates" mnmi nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> .
El enent naned "equityPaynent Dat esl nterijnf
to FpM. 4.2 Second rking Draft. Specifie
paynment dates of the swap;, Wen defined in
speci fi ed sonewhere el se in the docunent f
I ati veDat es, conponent), this elenment w
the valuation dates and add a | ag corres
ttlement cycle of the underlyer.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > . . .
<xsd: el ement nanme="paynent Dat eFi nal " type="Adj ust abl eOr Rel ati veDat e" >
<xsd: annot ati on> _
<xsd: docunentation xpl:lang="en"> _ ) ) )
El enent named "equityPaynent DateFinal" in versions prior to

w—~+=

e
(0]
e
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FpM. 4.2 Second Working Draft. Specifies the final paynent
date of the swa When defined in relation to a date
speci fi ed somewnere el se in.the docurent Fthrough t he

rel ati veDat e conponent this element will typically refer to
the final valuation date and add a |ag corresponding to the
settl enent cycle of the underlyer.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence> )
<xsd:attribute nane="id" type="xsd:1D'/>
</ xsd: conpl exType>



1.49 StartingDate

1.49.1 Description:
A type specifying the date from which the early termination clause can be exercised.
1.49.2 Contents:

Either

dateRelativeTo (exactly one occurrence; of the type DateReference) Specifies the anchor as an href attribute.
The href attribute value is a pointer style reference to the element or component elsewhere in the document
where the anchor date is defined.

Or
adjustableDate (exactly one occurrence; of the type AdjustableDate)

1.49.3 Used by:

Complex type: ReturnSwapEarlyTermination
*  Complex type: VarianceAmount

1.49.4 Derived Types:

1.49.5 Figure:

@ dateRelativeTo a

* DateReference
:
StartingDate @ adjustableDate %

AdjustableDate

1.49.6 Schema Fragment:

<xsd: conpl exType nanme="StartingDate">
<xsd: annot at i on>
<xsd: docunent ati on xm : Ian?— en" ) ) )
A type specifying the dafe fron1mh|ch the early termnation
cl ause can be” exerci sed
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: choj ce> .
<xsd: el enent nane="dat eRel ati veTo" type="Dat eReference">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en"
Speci fies the anchor as an href attrib
value is a P0|nter style reference to
conmponent el sewhere in the docunment wh
def i ned.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enrent nane="adj ust abl eDat e" type="Adj ust abl eDate"/ >
</ xsd: choi ce>
</ xsd: conpl exType>

ement or

Fhe href attribute
he anchor date is

ute
the e
ere t
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1.50 StubCalculationPeriod

1.50.1 Description:
A type describing the Stub Calculation Period
1.50.2 Contents:

Either
finalStub (exactly one occurrence; of the type Stub)

1.50.3 Used by:
e Complex type: InterestLeg

1.50.4 Derived Types:

1.50.5 Figure:
@ initialStub
Stub
* C’finalStub
StubCal culationPeriod 2 Stub
@ finalStub
Stub

1.50.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" St ubCal cul ati onPeri od" >
<xsd: annotati on> .
<xsd: docunentatijon xnl:Ilang="en"> ) )
A type describing the Stub Cal cul ati on Peri od
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choi ce>
<xsd: sequence> L
<xsd: el ement nane="initjal Stub" type="Stub"/>
<xsd: el ement nanme="final Stub" type="Stub" m nCccurs="0"/>
</ xsd: sequence> .
<xsd: el ement nanme="final Stub" type="Stub"/>
</ xsd: choi ce>
</ xsd: conpl exType>
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1.51 Trigger

1.51.1 Description:
Trigger point at which feature is effective
1.51.2 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.

1.51.3 Used by:
*  Complex type: TriggerEvent

1.51.4 Derived Types:

1.51.5 Figure:

®leve

S decimal
Trigger
@ |evel Percentage E#

decimal

1.51.6 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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1.52 TriggerEvent

1.52.1 Description:

Observation point for trigger

1.52.2 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.

1.52.3 Used by:

*  Complex type: Barrier
*  Complex type: Knock

1.52.4 Derived Types:

1.52.5 Figure:

C @ schedule
EquitySchedule

@ @ triggerDates a
Y —|Datel ist
_

TriggerEvent

@ trigger
Trigger

4
@ featurePayment

FeaturePayment

1.52.6 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.



1.53 Variance

1.53.1 Description:
A type describing the variance amount of a variance swap
1.53.2 Contents:

Either

initialLevel (exactly one occurrence; of the type xsd:decimal)

Or

closingLevel (exactly one occurrence; of the type xsd:boolean)
varianceAmount (exactly one occurrence; of the type Money)

Either

volatilityStrikePrice (exactly one occurrence; of the type xsd:decimal)
Or

varianceStrikePrice (exactly one occurrence; of the type xsd:decimal)
expectedN (zero or one occurrence; of the type xsd:integer)
varianceCap (zero or one occurrence; of the type xsd:boolean)

unadjustedVarianceCap (zero or one occurrence; of the type xsd:decimal) For use when varianceCap is
applicable. Contains the scaling factor of the Variance Cap that can differ on a trade-by-trade basis in the
European market. For example, a Variance Cap of 2.5"2 x Variance Strike Price has an
unadjustedVarianceCap of 2.5.

exchangeTradedContractNearest (zero or one occurrence; of the type ExchangeTradedContract)

vegaNotionalAmount (zero or one occurrence; of the type xsd:decimal) Vega Notional represents the
approximate gain/loss at maturity for a 1% difference between RVol (realised vol) and KVol (strike vol). It does
not necessarily represent the Vega Risk of the trade.

1.53.3 Used by:
Complex type: LegAmount

1.53.4 Derived Types:

1.53.5 Figure:
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@ initialLevel
decimal

@ closingLevel d

boolean

Money

@ varianceAmount a

decimal

@ volatilityStrikePrice #

@ varianceStrikePrice #

'S decimal
Variance —
@ expectedN
int d
@ varianceCap
boolean

@ unadjustedV arianceCap

decimal

@ exchangeTradedContractNearest
ExchangeTradedContract

é‘)@@@@

decimal

@ vegaNotiona Amount #

1.53.6 Schema Fragment:

<xsd: conpl exType nanme="Vari ance">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> )
A type describing the variance anpbunt of a variance swap
</ xsd’ docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: cho| ce> o .
<xsd: el ement nane="initjal Level" type="xsd: decjnal"/>
<xsd: el ement nane="cl osi ngLevel " type="xsd: bool ean"/ >
</ xsd: choi ce> )
<xsd: el erent nanme="vari anceAnount" type="Money"/>
<xsd: choi ce> o . . .
<xsd: el ement nanme="vol atilityStrikePrice" type="xsd:decipal"/>
<xsd: el enent nane="vari anceSiri kePrice" type="xsd: decinal"/>
</ xsd: choi ce> . .
<xsd: el emrent nane="expectedN' type="xsd:integer" m nQccurs="0"/>
<xsd: el enent nane:"varlanceCa@" t ype="xsd: bool ean” m nCccurs="0"/>
<xsd: el enent nane="unad] ust edVari anceCap" type="xsd: decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
For use when varlancecaeals appl i cabl e. Contains the scaling
factor of the Variance that can differ on_a
trade-by-trade basis in the European narket. For exanple, a
Variance Cap of 2.572 x_Variance Strike Price has an
unadj ust edVar i anceCap of
</ xsd: docunent at i on>
</ xsd; annot at1 on>
</ xsd: el enent > .
<xsd: el ement nane="exchangeTr adedCont r act Near est" type="ExchangeTradedContract" m nCccurs='
<xsd: el enent nanme="vegaNofi onal Amount" type="xsd: deCimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
Vega Notional represents the approximte gain/loss at



rraturlt for a 1%difference between RVol (realised vol) and
KVol (strike vol). It does not necessarily represent the Vega
Ri sk of the trade.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.54 VarianceAmount

1.54.1 Description:

Specifies, in relation to each Equity Payment Date, the amount to which the Equity Payment Date relates for
Variance Swaps. Unless otherwise specified, this term has the meaning defined in the ISDA 2002 Equity
Derivatives Definitions.

1.54.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ReturnSwapAmount)

*  Specifies, in relation to each Payment Date, the amount to which the Payment Date relates. For
Equity Swaps this element is equivalent to the Equity Amount term as defined in the ISDA 2002
Equity Derivatives Definitions.

cashSettlementPaymentDate (zero or one occurrence; of the type AdjustableOrRelativeDate) Typically

specified as a number of days following the valuation date, such as one settlement cycle following the
valuation date. Number of days can vary in the European market.

observationStartDate (zero or one occurrence; of the type StartingDate) The start of the period over which
observations are made to determine the variance. Used when the date differs from the trade date such as for
forward starting variance swaps.

allDividends (zero or one occurrence; of the type xsd:boolean) Represents the European Master
Confirmation value of 'All Dividends' which, when applicable, signifies that, for agiven Ex-Date, the daily
observed Share Price for that day is adjusted (reduced) by the cash dividend and/or the cash value of any non
cash dividend per Share (including Extraordinary Dividends) declared by the Issuer.

1.54.3 Used by:
« Complex type: VariancelLeg

1.54.4 Derived Types:

1.54.5 Figure:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-eq-shared-4-2.xsd#Complex.VarianceLeg

9 @ paymentCurrency

PaymentCurrency

ReferenceAmount

®formula
Formula

@ encodedDescription a

@ referenceAmount a

bin.base64

@ variance
\Variance

@ @ calculationDates
* —/| AdjustableRelativeOrPeriodicDates
'V arianceA mount —
@ cashSettlement ﬂ

boolean

@ optionsExchangeDividends ﬂ

boolean

(:}_

boolean

@ odditional Dividends ﬁ

@ cashSettlementPaymentDate
[AdjustableOrRelativeDate

@ observationStartDate
StartingDate

@ 4l Dividends ﬂ

boolean

b o b 6 o

1.54.6 Schema Fragment:

<xsd: conplexType name="Vari anceAnount " >
<xsd: annot at | on>
<xsd: docunentatlon xm : |l ang="en">
Specifies, in relation to_each Equity Payment Date, the amount to
i ch the' Eq UItY Paynent Date relates for Variance Swaps. Unless
ot herw se specifie this termhas the neaning defined in the
I SDA 2002 EQUIty EErlvatlves Def i nitions.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent
<xsd: ext ensi on base="Ret ur nSwapAnount " >
<xsd: sequence> . . .
<xsd: el enent nane="cashSett| enent Payment Dat e" type="Adj ustabl eOrRel ati veDate" m nQccur s
<xsd: annot ati on> _
<xsd docunentatlon xnml : 1 ang="en">

PI cally specified as a nunber of days foll ow nP t he
va uatlon da te, such as one settlement cycle fol ng
the val uation date. Nunber of days can vary in the

Eur opean market.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el ement nane="observationStartDate" type="StartingDate" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ation xm :|ang="en">



The start of the period over which observations are nade
to determ ne the variance. Used when the date differs
fromthe trade date such as for forward starting variance

swaps. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o )
<xsd: el enrent nanme="al | Di vi dends" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en"> ) )
Represents the European ster Confirmation value of 'Al
Di vi dends’ whi ch en applicable, signifies that, for a
iven Ex-Date, the daily observed Share Price for'that
ay 1s adjusted (reduced) by the cash dividend and/or the
cash val ue of any. non cash dijvidend per Share (including
Ext raordi nary D vidends) declared by the Issuer
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.55 VariancelLeg

1.55.1 Description:

A type describing the variance leg of the equity swap.

1.55.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ReturnSwaplLeg)

* The abstract base class for all types of Return Swap Leg.
underlyer (exactly one occurrence; of the Blpe Underlyer) Specifies the underlying component of the variance

swap, which can be either one or many and consists in either equity, index or convertible bond component, or
a combination of these.

equityValuation (exactly one occurrence; of the type EquityValuation) Equity Valuation

equityAmount (exactly one occurrence; of the type VarianceAmount) Specifies, in relation to each Equity
Payment Date, the amount to which the Equity Payment Date relates. Unless otherwise specified, this term
has the meaning defined in the ISDA 2002 Equity Derivatives Definitions.

1.55.3 Used by:

* Element: variancelLeg

1.55.4 Derived Types:

1.55.5 Figure:

@ |egldentifier
ID
4|:PayerRecei ver.model j

@ @ paymentFrequency a

Interval

* @ underlyer
VarianceLeg — Underlyer

@ cquityValuation
@ equity

EquityValuation

@ equityAmount

'V arianceA mount

1.55.6 Schema Fragment:

<xsd: conpl exType nane="Vari ancelLeg">
<xsd: annot ati on>
<xsd; docunentation xnl:Ilang="en"> )
A type describing the variance leg of the equity swap.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ret ur nSwapLeg" >
<xsd: sequence>
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<xsd: el ement nane="underlyer" type="Underlyer">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> )
Speci fies the underlyi ng conponent of the variance swap,
ich can be either one or many and consists in either
equity, 1 ndex_or convertible bond conponent, or a
conbi hati on of  these.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nanme="equi tyVal uati on" type="EquityValuation">
<xsd: annot ati on>
<xsd: docunent atj on xm : [ ang="en">
Equi ty Val uation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="equityAmount" type="Vari anceAmunt">
<xsd: annot ati on>
<xsd: docunent ation xnl:lang="en"> )
Specifies, in relation t0o each Equity Paynment Date, the
anmpunt  to which the Equity Paynent Date relates. Unless,
ot herwi se specified, this 'termhas the neaning defined in
the | SDA 2002 Equity Derivatives Definitions.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



2 Global Elements



2.1 interestLeg

2.1.1 Description:

The fixed income amounts of the return type swap.

2.1.2 Contents:

Element interestLeg is defined by the complex type InterestLeg
2.1.3 Used by:

2.1.4 Substituted by:

2.1.5 Figure:

@ |cgldentifier
1D
4(PayerReceiver.model j

@ @ paymentFrequency

Interval

@ interestL egCal culationPeriodDates
InterestL egCal cul ationPeriodDates

®interestLeg # notional

Interestleg ReturnSwapNotional
® @ interestAmount
LegAmount

@ interestCalculation
InterestCalculation

@ @ stubCal cul ationPeriod
—| stubCal cul ationPeriod

2.1.6 Schema Fragment:

<xsd: el ement nane="interestlLeg" type="InterestlLeg" substitutionG oup="returnSwapLeg">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en">
The fixed 1 ncone amounts of the return type swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



2.2 returnlLeg

2.2.1 Description:

Return amounts of the return type swap.

2.2.2 Contents:

Element returnLeg is defined by the complex type ReturnLeg
2.2.3 Used by:

2.2.4 Substituted by:

2.2.5 Figure:

=

PayerRece| ver.model j

@ @ paymentFrequency

Interval

AdjustableOrRelativeDate

@ cifectiveDate a

@ terminationDate a

AdjustableOrRelativeDate

@ underlyer
Underlyer

[ ReturnLegValuation

C @ notional
ReturnSwapNotional

@ amount
ReturnSwapAmount

ReturnLeg

@ return
Return

Notional AdjustmentEnum

@ notional Adjustments a

@ fxFeature
—(?)
—|FxFeature

2.2.6 Schema Fragment:



<xsd: el ement nane="returnLeg" type="ReturnLeg" substitutionG oup="returnSwaplLeg">
<xsd: annot ati on>
<xsd: docunent ati on_xmn : | an?:"en">
Ret urn anounts of the refurn type swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >



2.3 returnSwap

2.3.1 Description:

Specifies the structure of a return type swap. It can represent equity swaps, total return swaps, variance
swaps.

2.3.2 Contents:
Element returnSwap is defined by the complex type ReturnSwap
2.3.3 Used by:

2.3.4 Substituted by:

2.3.5 Figure:

—(tZ(BuyerSener.model j

® @ returnSwapleg
ReturnSwapL eg

@ principa ExchangeFeatures
Principal ExchangeFeatures

@ returnSwap
ReturnSwap

_

@ additional Payment
ReturnSwapA dditional Payment

@ carlyTermination
ReturnSwapEarly Termination

@ extraordinaryEvents
ExtraordinaryEvents

b oo o

2.3.6 Schema Fragment:

<xsd: el ement name="returnSwap" type="ReturnSwap" substitutionG oup="product">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
Specifies the structure of a return type swap. It can represent
equi ty swaps, total return swaps, variance swaps.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >



2.4 returnSwaplLeg

2.4.1 Description:
An placeholder for the actual Return Swap Leg definition.
2.4.2 Contents:
Element returnSwapleg is defined by the complex type ReturnSwapLeg
2.4.3 Used by:

Complex type: ReturnSwapBase

2.4.4 Substituted by:

Element: equityLeg
Element: interestLeg
Element: returnLeg
Element: variancelLeg

2.4.5 Figure:
(:i?ﬂemdanmer =%]
4(PayerRece|ver model :I
@ returnSwapleg =
ReturnSwapleg ‘ paymentFrequency
' Interval

2.4.6 Schema Fragment:

<xsd: el ement nane="ret urnSV\apLeg type:" Ret ur nSwapLeg" abstract="true">

<xsd: annot at i on>
<xsd: document ation xm : | ang="e
An pl acehol der for the act ual
</ xsd. docunent ati on>
</ xsd; annot ati on>

</ xsd: el enent >

Ret urn Swap Leg definition.


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-eq-shared-4-2.xsd#Complex.ReturnSwapBase
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-return-swaps-4-2.xsd#Element.equityLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-eq-shared-4-2.xsd#Element.interestLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-eq-shared-4-2.xsd#Element.returnLeg
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-eq-shared-4-2.xsd#Element.varianceLeg

2.5 variancelLeg

2.5.1 Description:

The variance leg of the equity swap

2.5.2 Contents:

Element variancelLeg is defined by the complex type VariancelLeg
2.5.3 Used by:

2.5.4 Substituted by:

2.5.5 Figure:

=

PayerRece| ver.model j

@ @ paymentFrequency

Interval

@ variancel_eg

: @ underlyer a
Variancaleg £ Underlyer

@ cquityValuation
—O S

EquityValuation

@ cquityAmount

\VarianceAmount

2.5.6 Schema Fragment:

<xsd: el enent nane="vari ancelLeg" type="VariancelLeg" substituti onG oup="returnSwaplLeg">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">
The variance |leg of the equity swap
</ xsd: docunent at i on>
</ xsd; annot at1 on>
</ xsd: el ement >



3 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 enent 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: documrent ati on xnl :|ang="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 at i on>
</ xsd: el ement >
<xsd:. el enent nanme="insol vencyFiling
<xsd: el enent nanme="hedgi ngDi Sruption
<xsd: el emrent nane="| osSO St ockBor r ow"
<xsd: el enent nanme="increasedCost X tock 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=" Partbeference">
<xsd: annot at i 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> o
<xsd: conp exT¥pe nane=" Addi t i onal Paynent Anount " >
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">
S ecifies the amount of he fee along with, when applicabl e,
e formula that supports its deternination.
</xsd docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent nane= paynentAnDunt type="Mney" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : ="en">
The currency anount of t e paynent .
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="fornul a" type="Formula" m nCccurs="0">
<xsd: annot at | on> —
<xsd: document ati on xm :|ang="en"> o
SpeC|f|es a formula, with its description and conponents.
</ xsd: docunent at | 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 day hat is not a business day in_the
speci f1 ed busi ness cen ers, together with the convention
for adjusting the date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el emrent nanme="rel ati veDat eSequence" type="Rel ati veDat eSequence" >
<xsd: annot at | on>

tY xsd boolean"/>
ype— xsd: bool ean”/ >
type="xsd: bool ean" />



<xsd: docunent ation xnml :lang="en"> ) )
date specified in relafion to some other date defined in

t he docunent (the anchor date), where there iIs the )
opportunity to speclfY a conmbination of offset rules. This
conponent Wi || typlca Iy be used for defining the val uation
date in relation"to the paynrent date, as both the currency
and the exchange holiday cal endars need to be considered.

</ xsd: docunent at i on>

</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce> )
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType> )
<xsd: conpl exType nanme="Asi an">
<xsd: annot ati on>
<xsd: docunentation xnm ;I ang="en">
As per | SDA 2002 Definitions
</ xsd: docunent ati on>
<xsd: docunent at 1 on xn1:!an?;"de">
I m Sinne der | SDA-Definitionen von 2002.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> ) )
<xsd: el ement nane="averagi ngl nQut" type="Averagi 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 ;l ang="en">
The averaging in Berlod.
</ xsd: docunent ati on
<xsd: docunentation xnl:|lang="de">
Averagi 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 nCQccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en">
The averagi ng 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 emrent >
</ 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 xnm : | 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 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>
<xsd; docunent ati on xnml : | 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: docunent ati on xm : Il ang="en">
Aver agi ng Dat eTi nmes
</ xsd: docunent ati on>

ang="en" >



<xsd: docunentation xm:|a 8 "de" >
Eur d|e Dur chschni tt sbil dung herangezogene Daten und
el
</ xsd: docunentatlon>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent name="nmar ket Di sruptlon" t ype="Mar ket Di sruption">
<xsd: annot ati on> _
<xsd: document ati on xm : | ang="en
The narket disruption event as deflned by 1 SDA 2002
Definitions
</ xsd: docunent at i on>
<xsd: docurmentation xm :|a
Nhrktunterbrechung imsS
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conPIexT pe>
<xsd: conp exT¥pe name="Barrier"
<xsd: annot at | on>
<xsd: docunent ati on xn1=lang= en">
As per 1SDA 2002 Definitions.
</ xsd: docunent at i on>
<xsd: docurment ation xni ;| ang="de" >
I'm Sinne der | SDA-Definitionen von 2002.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> . . .
<xsd: el enent nane="barrierCap" type="TriggerEvent" ninQccurs="0">
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en">
A trigger |evel gproached from beneat h.
</ xsd: doCunment at i on
<xsd: document ati on_xni : | ang="de" >
Von unten aus?elostes Trigger-N veau
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="barrierFl oor" type="TriggerEvent" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
A trigger |evel gproached from above.
</ xsd: docunent at I on
<xsd: document ation xm : | ang="de" >
Von oben ausgel 6stes Tri gger- N veau.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conp exT¥pe name="Conposi te" >
<xsd: annot at | on>
<xsd: document ation xm ;| ang="en">
Specifies the conditions to be applied for converting into a
reference currenc¥ when the actual currency rate is no
det erm ned upfron
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> . . . . .
<xsd: el enent nane="det ern nati onMet hod" type="Deterni nati onMet hod" nmi nQccurs="0">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en"
Specifies. the method accordlng to which an anmount or a date
i s determ ned.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el ement > . . .
<xsd: el enent nane="rel ativeDate" type="Rel ativeDateCffset" m nCccurs="0">
<xsd: annot at i on>
<xsd docunentatijon xnl: Il ang="en"
A 9a§e speci fied as sone offset to anot her date (the anchor
ate
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el enent nane= "fopotRateSource t ype="FxSpot Rat eSour ce"” m nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">
Speci fies the methodol o y (reference source and,
optionally, fixing tlne? be used for determning a
currency conver3|on rate.
</ xsd: docunent at | on>

Ild ||>

ng="de
i%ne der | SDA-Definitionen von 2002.



</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conpl exType nanme="Conpoundi ng" >
<xsd: annot at i on>
<xsd: document ati on xni: | ang="en"
SpeC|f|es t he congoundlng nethod and the conpoundi ng rate.
</ xsd: docunent ati on
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nane="conpoundi ngMet hod" type="Conpoundi ngMet hodEnun' >
<xsd: annot at | on>
<xsd: docunment ati on xni: Ian?- en">
If nore that one calcula ion period contributes to a S|ngle
paynent ampunt this, el enent s eci fi es whet her conpoun |ng
I s”applicable, and if so, conpoundi ng nmethod is to be
used. This el enent nust onl Y be i ncl uded when nore that one
cal cul ation period contributes to a single paynent anount.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="conpoundi ngRat e" type="Conpoundi ngRat e" >
<xsd: annot ati on> N
<xsd; docunentation xpl :lang="en">
Def i nes a_conpounding rafe. The compounding i nterest can
ei t her F0|nt ack to the interest calculatlon node on the
I nteres or be defined specifically.
</ xsd: docunenfat i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conpl exType nanme="Conpoundi ngRat e" >
<xsd: annot at | on>
<xsd: document ati on xnl : | ang="en">
A'type defining a conpounding rate. The conPoundlng i nterest
can e|ther 0|nt back to the“intere t calcu ation hode on the
Interest e defined specifi
</ xsd ocunen at|on>
</ xsd: annot at i on>
<xsd: choi ce> ) )
<xsd: el enent name="i nt erest LegRate" type="Interest Cal cul ati onRef erence">
<xsd: annot at | on>
<xsd: document ation xnl : | ang="en"> )
Reference to the interest calculation node on the Interest

</xsg docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > o
<xsd: el enent nanme="specificRate" type="InterestAccrual sMet hod" >
<xsd: annot ati on>
<xsd; document ati on xm : 1 ang="en">
Defines a specific rate.
</ xsd: docunent at | on>
</ xsd; annot ati on>
</ xsd: e| ement >
</ xsd: choi ce>
</ xsd: conpl exType> )
<xsd: conp exT¥ e name= EqU|tyCorporateEvents">
<xsd: annota I on>
<xsd: docunentatlon xm : | ang="en" >
A type for defining the merger events and their treatnent.
</ xsd: docunentatlon>
<xsd: document ation xm : | ang="de" >
Typ zur Definition von Fusionen und deren Behandl ung.
</ x5d: docunent at i on>
</ xsd: annot ati on>
<xsd: sequence> .
<xsd: el enent nane="shar eFor Share" type="Shar eExtraor di nar yEvent Enuni >
<xsd: annot at | on>
<xsd: document ati on xnl : | ang="en">
The consideration paid for the original shares follow ng
the Merger Event consists wholly of new shares.
</ xsd: docunent at | on>
<xsd: docurment ation_xnl : | ang="de" >
Ei nstandsprei s fir die urspringlichen Aktien nach Fusion
bei nhal tet ausschlielBlich neue”Akti en.
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="shar eFor & her" type="Shar eExtraordi nar yEvent Enuni >
<xsd: annot at | on>



<xsd: docunentation xnm ;| ang="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/Wertpapi ere (keine
neuen Aktien). .
</ xsd: docunent ati on>
</ xsd: annot at | 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 origin
the Merger Event consists of both C
shar es. )
</ xsd: docunent ati on>
<xsd: docunentation xnl;lang="de"> | . .
Ei nstandspreis fur _die ursprunglichen Aktien nach Fusion
Rﬁ{nhalte sowohl Barmittel /Wit papiere als auch neue
ien.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Equi tyPrem uni >
<xsd: annot ati on>
<xsd: docunent ati on xn1;|an?:"en"> ) ) )
A'type used to describe the anobunt paid for an equity option
</ xsd? docunent at i on>
<xsd: docunentation xm :Iang="de" > ) )
zur Beschrel bung des™fir eine Aktienoption gezahlten
Bet r ages. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd. group ref="PayerRecei ver. nodel "/> . .
<xsd: el ement nanme="prem unilype" type="Prem unlypeEnum m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en">
Forward start Prem umtype
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="paynent Amount" type="Money" mni nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnml :|ang="en">
The currency anount of the paynent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="paynent Dat e" type="Adj ustabl eDate" nm nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xni;lang="en"> . . .
The paynment date. This date Is subject to adjustnent in
accordance with any applicabl e busi ness day convention
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="swapPrem un' type="xsd: bool ean” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en"> ) o
Speci fies whether or not "the premumis to be paid in the
styl e of paynents under an interest rate swap contract.
</ xsd: docunent at i on>
<xsd: docunentation xpl :Iang="de">
G bt die Zahl barkeit der Pram e in Form von
Zi nsswap- Zahl ungsstroénen an.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent name="pricePer Opti on" type="Mney" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xpl:Ilang="en"> )
The amount of premumto be paid expressed as a function of
t he nunber of options.
</ xsd: docunent ati on> .
<xsd; docunent ation xnl :|ang="de">
Zah| bare Pram e in Abhangi gkeit von der Anzahl der
Opt i onen.

al shares foll ow ng
ash/ securities and new



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="percentage Noti onal " type="xsd: decinmal" mi nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
The amount  of premumto be paid expressed as a percentage
of the notional value of the transaction. A percentage o
5% woul d be expressed as 0.05
</ xsd: docunent at | on>
<xsd: docunentation xnl : |l ang="de" >
Zahl bare Pram e, ausgedruckt als Prozentsatz des Nennwerts
der Transaktjon. (Ein Prozentsatz von 5 %wrd als 0,05
dargestellt.) |
</ xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> .
<xsd: conpl exType nanme="Equi t ySchedul e" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
Met hod of generating a seéeries of dates.
</ xsd: docunent at i on>
<xsd: docunentation xnl :lang="de"> . .
Met hode zur GCenerierung €i ner Rei he von Term nen
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="startDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">
The averagi ng period start date.
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="endDate" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">
The averagi ng period end date.
</ xsd: docunent at | on> Y
<xsd: docunentatjon xnl:Ilang="de">
Let zt er Tag ei nes Durchschnittszeitrauns.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="frequency" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunent ation xm : I ang="en">
The schedul e frequency.
</ xsd: docunent at i on>
<xsd: docunentation xnl :lang="de">
Zahl ungsfrequenz |aut Zeitplan.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nanme="frequencyType" type="FrequencyTypeEnuni >
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The schedul e frequency type
</ xsd: docunent at i on>
<xsd: docunentati on xnl:|ang="de"> .
Art der Zahlungsfrequenz™| aut Zeitpl an.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="weekNunber" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >
The schedul e week nunber.
</ xsd: docunent ati on>
<xsd: docunent ation xnl: |l ang="de" >
Wochenzahl im Zeitplan
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >

<xsd: el ement nanme="dayCOf Week" type="Weekl yRol | Conventi onEnunf m nQccurs="0"/>

</ xsd: sequence>
</xsd:conPIexType> ) )
<xsd: conp exT¥pe nane="Equi tyStrike">
<xsd: annot ati on>
<xsd: docupentation xnml :|ang="en"> ) )
A type for defining the Strike price for an equity option. The



strike price is either: ¥|2 in respect of an index option
transaction, the |level o he rel evant index specified or
otherw se determned I n the transaction; or (ii) in respect of
a share option transaction, the price per_share specified or
otherwi se determned in the transaction. This can be expressed
either as a percentage of notional anmpbunt or as an absolute

</ xsd: docunent ati on>
<xsd: docunent ation xnml :lang="de"> . . . .
Typ zur Definition des Strike-Preises fur eine Aktienoption
Der Strike-Preis 1st: (i) bei |Indexoptionen der_Stand des
ewei |l s spezifizierten oder anderweitig I n der Transaktion
estimten Index oder (ii) bei Aktienoptionen der Preis jeder
sEez|f|Z|erten_oder anderweitig in der Transaktion bestimmen
Aktie. Der Strike-Prels kann entweder als Prozentsatz des
Nennwertes oder als absoluter Wert angegeben werden.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: chol ce> . . .
<xsd: el ement nanme="strikePrice" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunentatijon xn :lang="en"> )
The price or |level at which the option has been struck.
</ xsd: docunent ati on>
<xsd: docunentation xnl:Ilang="de"> | )
Preis oder Niveau als Strike-Preis der Option.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="stri kePercent age" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunent atjon xm : | ang="en">
The price or |evel expreSsed as a percentage of the
forward starting spot price.
</ xsd: docunent at i on> .
<xsd: docunentation xnml :lang="de"> .
Prei s oder N veau, ausgedrickt als Prozentsatz des fir
el nen kunftigen Zeitpunkt ermttelten Spotprelses.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> )
<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 denomni nat ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<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 | on>
<xsd: sequence> .
<xsd: choice m nQccurs="0"> | . .
<xsd: el ement nanme="val uati onDat e" type="Adjustabl eDat eO Rel ati veDat eSequence" >
<xsd: annot ati on>
<xsd: docunent ati on xm :| ang="en"> ]
The term "Valuation Date” is assuned to have the neaning
as defined in the 1 SDA 2002 Equity Derivatives
Definitions.
</ xsd: docunent ati on>
<xsd: docunent ation xml_ ;| ang="de"> o
"Bewertungstag” im Sinne der | SDA-Definitionen zu
Akt i enderivatén von 2002
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) o
<xsd: el enent 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 | on>



</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) ) ) )
<xsd: el enrent nanme="val uati onTi neType" type="Ti neTypeEnunt m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ation xnm ;| ang="en">
The tine of day at which the cal cul at
underlying, for exanple the officia
exchange. .
</ xsd: docunent ati on>
<xsd: docunentation xnl:lang="de"> )
Tageszelt, zu der die Berechnungsstelle den Basjswert
bewertet, zum Bei spiel der offizielle Borsenschl uss.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . ) . ) .
<xsd: el ement nane="val uati onTi ne" type="Busi nessCenterTi ne" mnmi nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en"> )
The specific tinme of day at which the cal cul ati on agent
val ues the underlglng.
</ xsd: docunent at i on
<xsd: docunentation xnl : | ang="de"> )
CGenaue Tageszeit, zu der "die Bewertungsstell e den Basi swert
bewert et . )
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="futuresPriceVal uati on" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The officjal settlenent price as announced bK the rel ated
exchange is applicable, Iin accordance with the | SDA 2002
definifions. .
</ xsd: docunent ati on>
<xsd: docunentation xnl:|lang="de"> i i
Es gilt der von der relevanten Borse veroffentlichte
of firzielle Abrechnungspreis im Sinne der |SDA-Definitionen
von 2002. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="optionsPriceVal uati on" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >
The officjal settlepent price as announced bK the rel ated
exchan?e is applicable, Iin accordance with the | SDA 2002
definitions. .
</ xsd: docunent at i on>
<xsd: docunentation xnl:|lang="de"> . i
Es gilt der von der relevanten Borse veroffentlichte
of fiziell'e Abrechnungspreis imSinne der | SDA-Definitionen
von 2002. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> .
<xsd: conpl exType nanme="Ext raordi naryEvents">
<xsd: annotati on>
<xsd: docupentation xm :|ang="en"> ) )
ere the underlying Is Shares, defines narket events affecting
the issuer of those shares that may require the terns of the
transaction to_be adjusted.
</ xsd: docunent ati on>
<xsd: docunment ati on xm : | ang="de" > ) ) S
I st der Basiswert elne tie, werden hiernmt Marktereignisse
angegeben, die_den Emittenten 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 ement nanme="nmerger Events" type="EquityCorporateEvents" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnl:|ang="en"> ) ]
Qccurs when the underlying ceases to exist following a
nmer ger between the |ssuer and anot her conpany.
</ xsdi docunent ati on>
<xsd: docunentation xnm :|ang="de"> . .
Di eses El enent ist relevant, wenn der Basi swert nach ei ner
Fusi on zwi schen dem Em ttenten und ei ner anderen
Gesel I schaft nicht nehr existiert.
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</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

<xsd: el enent nane="tenderOffer"” Pe "xsd: bool ean" mi nCccurs="0"/>
<xsd: el enent nanme=" tenderCTferEv S ty e="Equit CorporateEvents m nQccurs="0"/>
<xsd: el enent nanme="conposi ti onO Conbi nedConsi deration xsd: bool ean” m nCccurs="0"/:
:xsg eLenenL nane="1 ndexAd] ust nen tEvents type—"lndexAdJustnentEvents m nCccur s="0"/ >
xsd: choi ce

<xsd: el enent nane= "addi tional Di sruptionEvents" 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 nane="national i sati onO | nsol vency" type="NationalisationOlnsol vencyO Del i st
<xsd: annot ati on> _
<xsd: docunentati on xm : | ang="en"
The terns "Nationalisation” and "I nsol vency" have the
neani ng. as defined I1n the |1 SDA 2002 Equity” Derivatives
Def i ni Ti ons.
</ xsd: docunent at i on> Y
<xsd: document ation xm : | ang="de
"Vérstaatllchung und "Insolvenz i mSinne 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: document ati on_xm : | ang="en"
The term "Delisting"” has_the neanlng defined in the | SDA
2002 Equity Derivatlives Definitions.
</ xsd: docunent at i on> Y
<xsd: docunentatlon xm : | ang="de
"Del'isting” i mSinne der ISDA—Deflnltlonen Zu
tienderivaten von 2002.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

</ xsd: sequence>

</ xsd: conpl exType>

<xsd: conpl exType nanme="Feat ur ePayment ">
<xsd: annot at | on>

<xsd: document ation xm :1ang="en">
Payment made foll owi ng trigger occurence.
</ xsd: docunent at i on>
<xsd: document ati on xni ;| ang="de">
Nach Eintritt des Trigger-Ereignisses erfol gende Zahl ung.
</ xsd: docunent at i on>

</ xsd: annot at i on>
<xsd: sequence>

<xsd: group ref =" Payer Recei ver . nodel "/ >
<xsd: choi ce> .
<xsd el ement name="| evel Percent age" type="xsd: deci mal ">
<xsd: annot at i on>
<xsd: docunment ati on xni: Ian? en" >
The trigger |evel percenfag
</ xsd: docuUnent ati on>
<xsd; docunent ation xn : Ian%
Triggerni veau ausgedr Gckt als Prozent sat z.
</ xsd”docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > )
<xsd: el ement name="anmount" type="xsd: deci mal ">
<xsd: annot at i on>
<xsd: document ati on xm : | ang="en">
The nmonetary quantity in currency units.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce> ) )
<xsd: el enrent nane="tinme" type="Ti neTypeEnunm m nCccurs="0">
<xsd: annot ati on> .
<xsd: document ati on xnl ;| ang="en">
The feature paynent tine.
</ xsd: docunent ati on> e
<xsd; docunent ati on xni:|ang="de"> .
%eh}punkt der aus den1Cp i onsner kmal resul tierenden
ahl ung



</ xsd: docunent ati 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 denomni nat ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="feat urePaynent Dat e" type="Adj ustabl eO Rel ati veDate" 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>
<xsd: conpl exType nanme="FxFeat ure">
<xsd: annot ati on>
<xsd: docupent ati on_xm ;| ang="en" >
A type for defining Fx Features.
</ xsd: docunent ati on>
<xsd: docunent atjon xnl :lang="de"> .
Typ zur Definition von Devi senbestandteil en
</ x5d: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> o
<xsd: el ement nanme="referenceCurrency" type="ldentifiedCurrency">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" >
Specifies the reference currency of the trade.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: choi ce> . .
<xsd: el ement nane="conposite" type="Conposite">
<xsd: annot ati on>
<xsd: docunentation xn : Il ang="en"> )
If “Conposite” I1s specified as the Settl enment Ter in the
rel evant Transaction SuPpIenent, an amount in the
Settl ement CUrrencY determ ned by the Cal cul ati on Agent
as being equal to the nunber of tions exercised or
deenmed exercised, nmultiplied by: (Settlenent Price —
Strike Price) / (Strike Price = Settlenent Price) x
Multiplier provided that if the above is equal to a
negative anbunt the Option Cash Settlenment Anbunt shal
be deened to be zero.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el ement nane="quant 0" type="Quanto">
<xsd: annot ati on>
<xsd: docunent ation xnl ;| ang="en"> )
If “Quanto” 1Is sPe0|f|ed as the Settlenent Type in the
rel evant Tranpsaction Supplenent, an anmount, as determ ned
by the Calcul ation_Agent In accordance with the Section
8.2 of the Equity Definitions
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="crossCurrency" type="Conposite">
<xsd: annot ati on>
<xsd: docunentation xm ;I ang="en">
If “Cross-Currency” is specified as the SettlenEnt_TyPe
in the rel evant Transacti on Suppl enent, an apount in"the
Sett | ement Currency determ ned by the Cal cul ati on Agent
as being equal to the nunber of tions exercised or
deenmed éexercised, multiplied by: (Settlenent Price —
Strike Price) / (Strike Price = Settlenent Price) X
Multiplier x one unit of the Reference Currency converted
into an amount in the Settlenent Currency using the rate
of exchange of the Settlenent Currency as quotéed on the
Ref erence™Price Source on the Val uation Date, PrOVIded
that if the above I's equal to a negative anount the
Option Cash Settlenent Anmount shall be deened to be zero
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >



</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="1ndexAdj ust nent Event s" >
<xsd: sequence>
<xsd: el enent name="i ndexhbdi fication” type="|ndexEvent ConsequenceEnun'/>
<xsd: el enent name="i| ndexCancel | ation" type="IndexEvent ConsequenceEnuni/>
<xsd: el ement nane="i ndexD sruption" type="I|ndexEvent ConsequenceEnuni/>
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exTY e name="1| nt er est Cal cul ati on">
<xsd: annota I on>
<xsd: document ation xm :1ang="en">
Specifies the calculatlon nmet hod of the |nterest rate | eg of
t he eqU|ty smaP I ncludes the floatln% fixed rate
cal cul'ation definitions, along with the deterntnatlon of the
day count fraction.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
<xsd: conplebentent>
<xsd: ext ensi on base="Int er est Accr ual sMet hod" >
<xsd: sequence> )
<xsd: el enent name="dayCount Fracti on" type="DayCount Fraction">
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">
The day count fraction.
</ xsd: dotunent at | on>
</ xsd; annot ati on>
</ xsd: el ement > . . .
<xsd: el ement nanme="conpoundi ng" type="Conpoundi ng" m nCccurs="0">
<xsd annot ati on>
<xsd; docunment ati on xm : 1 ang="en"
Def I nes conPoundlng rates on the Interest Leg.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: extenS|on>
</ xsd: conp exCont ent >
</ xsd: conP exTy e>
<xsd: co ex Ype nane="1nt er est Cal cul ati onRef er ence" >
<xsd: annota i on>
<xsd; document ati on xm : | ang="en"
Reference to an interest calculatlon conponent .
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Reference"/>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥pe name="1nterestLeg">
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en">
A type describing the fiXed incone leg of the equity swap.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent
<xsd: ext ensi on base="Ret ur nSwapLeg" >
<xsd: sequence> . . . .
<xsd: el enent nanme="interestLegCal cul ati onPeri odDat es" type="InterestLegCal cul ati onPet
<xsd: annot at | on>

<xsd: docunment ati on xni:|ang="en">
Conponent that holds the various dates used to sPeC|fy
the interest leg of the egglty swap. It is used
deflne t he | nterestPeri odDat eS |dent|fyer

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement nane="notional" type="ReturnSwapNoti onal ">
<xsd: annot at | on>
<xsd: document ation xn : Ian? en" >
Speci fies the notional areturn tYPe swap. Vhen used
inthe equity leg, the definition w pically
conbi ne the actual anount (using the notlonal conponent
defined by the PNL i ndustry group) and the
determ pafi on ne en used in the interest |eg
he definition will typically point to the definition
of the equity |eg.
</ xsd: docunentatlon>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="int erest Anount" type="LegAmount">



<xsd: annot ati on>

<xsd: docunent ation xnl:lang="en">
Specifies, Inrelation to each Interest Paynent Date,
the amount to which the Interest Paynent Date rel ates.
Unl ess ot herwi se specified, this termhas the meaning
defined in the |'SDA 2000 | SDA Definitions.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > . ) )
<xsd: el ement nanme="interest Cal cul ati on" type="InterestCal cul ati on">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">

Specifies the cal culation nmethod of the interest rate
leg of the equity swap. Includes the floating or fixed
rate calculation definitions, along wth the

determ nati on of the day count fraction

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

<xsd: el ement nanme="st ubCal cul ati onPeri od" type="StubCal cul ati onPeri od" m nCccurs="0

<xsd:annot ati on> | Y
<xsd: docunent ati on xnl: | ang="en"> )
Specifies the stub cal culation period
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conp exType nane="1| nt er est LegCal cul ati onPeri odDat es" >
<xsd: annot ati on>
<xsd: docunent ation xnl:lang="en">
Component that holds the various dates used to s
interest leg of the equity swap. It is used to d
I nt erest PeriodDat es identifyer
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) ) )
<xsd: el ement nane="effectiveDate" type="Adjustabl eO Rel ativeDate">
<xsd: annot ati on>
<xsd: docunent ati on xnl ;| ang="en"> ) )
Specifies the effective date of the equity swap. This
9vobal elenent is valid wthin the equity’ swaps napespace.
thin the FpML nanespace, another effectiveDate gl oba
el ement has been defined, that is different in thé sense
that 1t does not propose the choice of refering to another
date in the docunent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="term nati onDate" type="Adjustabl eO Rel ativeDate">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en"> ) )
SPeC|f|es the termnation date of the equity swap. This
9vobal elenent is valid within the equity swaps hanespace.
thin the FpML nanmespace, another term hationbDate gl oba
el ement has been defined, that is different in the Sense
that 1t does not propose the choice of refering to another
date in the docunent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nanme="int er est LegReset Dat es" type="InterestlLegReset Dates">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Specifies the reset dateS of the interest |eg of the swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent name="i nt er est LegPaynent Dat es" type="Adj ustabl eO Rel ati veDat es">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en">

Specifies the paynent dafes of the interest |eg of the
swap. When defined in relation to a date specified
sonewhere el se 1 n the docunent (throuPh the rel ati veDat es
conponent), this element will typically point to the
paynent dates of the equity |eg of the swap.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> ) )
<xsd:attri bute nane="id" type="xsd:|ID' use="required"/>

(LI



</ xsd: conpl exType> ) )
<xsd: conpl exType name="Int erestLegCal cul ati onPeri odDat esRef er ence" >
<xsd: annot ati on>
<xsd; docunent ati on xn1:|an?;"en"> ) ]
Ref erence to the cal culafion period dates of the interest |eg.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Reference"/>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Int er est LegReset Dat es" >
<xsd: sequentce> . . . .
<xsd: el ement nanme="cal cul ati onPeri odDat esRef erence" type="InterestLegCal cul ati onPeri odDat
<xsd: annot ati on>
<xsd: docunentatjon xpl:Ilang="en"> )
A pointer style referencé to the associated calc
peri od dates” conponent defined el sewhere in the
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choij ce> ) )
<xsd: el enent nanme="reset Rel ati veTo" type="Reset Rel ati veToEnuni' >
<xsd: annot ati on> .
<xsd: docunent ati on xni:lang="en"> ) )
Specifies whether the reSet dates are determined with
respect to each adjusted cal cul ation period start date or
adj usted calculation period end date. |f the reset
freﬁugngy is specified as daily this elenment nust not be
i ncl uded:
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="reset Frequency" type="Reset Frequency">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
The frequency at which réset dates occur. In the case of
a week|y reset frequency, also specifies the day of the
week that the reset occurs. If the reset frequehcy is,
greater than the calculation periaod frequency then this
inmplies that nore than one reset date is established for
each cal cul ation period and sone form of rate averagi ng
i's applicable..
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
</ 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 nmeans option to exercise goes out of existence
</ xsd: docunent at i on>
<xsd: docupent ation xnl : Il 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 : I ang="en">
The knock in.
</ xsd: docunent ati on>
<xsd: docunentation xnl:lang="de">
Knock- I n. .
</ xsd: docunent ati on>
</ xsd; annot at 1 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: docunentation xnm : | ang="de">
Knock- Qut . )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>

ul ati on
docunent .



</ xsd: conpl exType>
<xsd: conpl exType name="LegAmount ">
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en"> ) ) )
A tyﬁe descri bing the ampunt that will paid or received on each
of the paynment dates. This type is used to define both the
Equity Anbunt and the Interest Anpunt.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enrent nane="paynent Currency" type="Paynment Currency” m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentatijon xnl:Ilang="en"> )
Currency I n which the paynent relating to the | eg anpunt
(equity amount or interest anount) or the dividend wll be
denom nated. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: el ement nane="ref erenceAnount" type="ReferenceAnmount">
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en" >

Specifies the reference Anpunt when this termeither
corresponds to the standard | SDA Definition (either the
2002 Equity Definition for the Equity Amount, or the 2000
Definition"for the Interest Ampunt), or points to a term

defined el sewhere in the swap docunent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el emrent name="fornul a" type="Formla">
<xsd:annot ation> Y
<xsd: docunentati on xnl: |l ang="en"> o
Specifies a fornmula, wth its description and conponents.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent nanme="encodedDescri ption" type="xsd: base64Bi nary">
<xsd: annot ati on> .
<xsd: docunent ation xmni : I ang="en">
Description of the |eg afmount when represented through an
encoded | mage. .
</ xsd: docunentati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="vari ance" type="Variance">
<xsd: annotation> . .
<xsd: docunentatjon xnm :Ilang="en">
Speci fies Variance for Variance Leg
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) ) ) o )
<xsd: el enrent nanme="cal cul ati onDat es" type="Adj ustabl eRel ati veOr Peri odi cDat es" m nCccur s="
<xsd: annot ati on> .
<xsd: docunment ati on xn1:|aag;"en"> )
Speci fies the date ion ich a calculation or an o
observation will be perforned for the purpose of defining
the Equity Amount, and in accordance to the definition
terms of this |atter.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> o
<xsd: conp exType 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 at i on>
<xsd: sequence>
<xsd: el ement nanme="makeWhol eDat e" type="xsd: date">
<xsd: annot ati on>
<xsd: docunentation xnm : |l ang="en"> ) )
Entelghrough whi ch option can not be exercised w thout
ena .
</Qsd:do¥unpntat|on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="recal | Spread" type="xsd: deci mal ">
<xsd: annot ati on>



<xsd: docunent ati on xm ;l ang="en">
Spread used if exercised before make whole date. Early
termnation penalty. Expressed in bp, e.g. 25 bp
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ] )
<xsd: conpl exType nane="Mar ket Di srupti on">
<xsd: si npl eCont ent > ] )
<xsd: ext ensi on base="xsd: normalizedString">
<xsd:attribute name="mar ket D sruptionSChene" type="xsd:anyURl"
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> .
<xsd: conp exT¥pe name="Cpti onFeat ures" >
<xsd: annot ati on>
<xsd: docupent ation xnm :lang="en">
A type for defining option features.
</ xsd® docunent at i on>
<xsd: docunent ation xnl :lang="de" > .
Typ zur Definition von Optionsbestandteil en
</ x5d: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . . .
<xsd: el ement nanme="asi an" type="Asian" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . .
An option where and average price is taken on val uation
</ xsd: docunent ati on>
<xsd:; docunentation xnl: Il ang="de" > ) )
gptgon deren Bewertung auf ei nem Durchschnittspreis
asiert.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="barrier" type="Barrier" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:|ang="en">
An option with a barrier feature.
</ xsd: docunent at i on>
<xsd: docunentation xm : |l ang="de">
Option mt Barrier-Mrknal.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="knock" type="Knock" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">
A knock feature.
</ xsd: docunent ati on>
<xsd: docunent ation xnl:lang="de">
Knock- Spezi fi kati on
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >

<xsd: el ement nanme="passThrough" type="PassThrough" m nCccurs="0">

<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
Pass t hrough paynents fromthe underlyer, such as
di vi dends. .
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exType nane="PassThr ough" >
<xsd: annot ati on>
<xsd: docunent ati on_xm : [ ang="en" >
Type whi ch contains pass™through paynents.
</ x5d: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>

defaul t="http://ww. f pni

<xsd: el ement nanme="passThroughlteni type="PassThroughlten naxCccurs="unbounded">

<xsd: annot ati on> |
<xsd: docunent ati on xm : | ang="en">
One to nmany pass through paynent itens.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conpl exType nanme="PassThroughlteni >



<xsd: annot ati on> Y
<xsd: docunent ati on xni:!anpz en">
Type to represent a single pass through paynent.
</ x5d: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: group ref="PayerRecei ver. nodel "/>
<xsd: el ement nane="under| yer Ref erence" type="Asset Ref erence">
<xsd:annot ati on> Y
<xsd; docunentati on xnl: |l ang="en"> )
Fﬁfereﬂce to the underlyér whose paynents are bei ng passed
rough. i
</ xsd: docunent ati 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> o
<xsd: conpl exType name="Pri nci pal ExchangeAnount " >
<xsd: annot ati on>
<xsd: docunent ation xnl:lang="en"> ) o
Specifies the principal exchange anmount, either by explicitly,
defining it, or by point to an amunt defined sonewhere else’in
t he swap docunent:
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choij ce> )
<xsd: el enent name="anount Rel ati veTo" type="Anpunt Ref erence"/>
<xsd: el ement nane="det er mi nati onMet hod” type="Det erm nati onMet hod" >
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en"> )
Specifies the nethod according to which an anount or a date
i s determ ned, .
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > S
<xsd: el ement name="pri nci pal Amount" type="NMoney">
<xsd: annot ati on> .
<xsd; docunent ati on xni:langz"en"> )
Princi pal exchange anount when explictly stated.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
</ xsd: conpl exType> o o
<xsd: conpl exType name="Pri nci pal ExchangeDescri pti ons">
<xsd: annot ati on>
<xsd: docunentatijon xnm:lang="en"> S
Specifies each of the characteristics of the principa
cashfl ows, in ternms of paying/receiving counterpartie
and dates. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd:. group ref="PayerRecei ver. nodel "/> o
<xsd: el enent nane="pri nci pal ExchangeAnount" type="Pri nci pal ExchangeAnount ">
<xsd: annot ati on> |
<xsd: docunent ation xnl:Ilang="en"> )
Specifies the principal €change anpbunt, either by )
explicitly deflnln? it, or by point to an anount defi ned
somewhere” el se 1 n the swap docunent.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > S ) )
<xsd: el ement nane="pri nci pal ExchangeDat e" type="Adj ustabl eO Rel ati veDate">
<xsd: annot ati on> .
<xsd: docunentation xnl ;| ang="en">, )
Dat e on_which each of the principal exchanges will tak
Blace. This date 1s either expllch y stated, or Is Pef
y n
te

| exchange
s, anmounts

|
I
reference to another date in the swap docunent.
|atter case, it wll typlcall refer to one ot her da
the equity leg: either the effective date (initial
exchange), or the |ast paynent date (final exchange).
</ xsd: doCcunhent at i on>
</ xsd: annot at i on>
</ xsd: el ement >



</ xsd: sequence>
</xsd:conPIexType> o
<xsd: conpl exType nanme="Pri nci pal ExchangeFeat ur es" >
<xsd: annot ati on>
<xsd: docunent atjon xm : Il ang="en"> )
A type describing the principal exchange features of the equity
swap.
</xsdeocunEntat|on>
</ xsd: annot at i on>
<xsd: sequence> o o
<xsd: el enent nanme="pri nci pal Exchanges" type="Princi pal Exchanges" >
<xsd: annot ati on> |
<xsd: docunentation xnl :|ang="en"> S
The true/false flags indicating whether jnitial
i nternedi ate or final exchangeS of principal should occur
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o o S
<xsd: el enent nanme="pri nci pal ExchangeDescri pti ons" type="Princi pal ExchangeDescri pti ons"
<xsd: annot ati on> |
<xsd: docunentatjon xn:lang="en"> o
Speci fies each of the characteristics of the principal
exchange cashflows, in terns of paying/receiving
counterparties, anounts and dates.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conpl exType nanme="Quant 0" >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anPE"en">

When present without chi elements this type indicate that a
Quanto feature is in use Child elements are used to specify the
currency conversion rate(s) associated wth the quanto. One
rate will be defined for each pair of currencies involved.

</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el ement nanme="fxRate" type="FxRate" m nQccurs="0" maxCccur s="unbounded" >
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
Specifies a currency conversion rate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="f xSpot Rat eSour ce" type="FxSpot Rat eSource" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >
Speci fies the nethodol ogy (reference source and,
optionally, fixing tlﬂE? to be used for determning a
currency conversion rate.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Representati ons">
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en"> ) ) )
A type for defining | SDA"2002 Equity Derivative Representations
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> .
<xsd: e| ement nane="nonRel i ance" type="xsd: bool ean"/>
<xsd: el ement nane="agr eenent sRegar di ngHedgi ng" type="xsd; bool ean"/ >
<xsd: el enent nanme="1 ndexDi scl ai rer" type="xsd: bodol ean” m nCccurs="0"/>
<xsd: el ement nane="addi t1 onal Acknow edgenents" type="xsd: bool ean"/ >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Return">
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en"> o .
A type describing the dividend return conditions applicable to
t he” swap. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="returnType" type="ReturnTypeEnuni >
<xsd: annot ati on> .
<xsd; docunentation xpl:lang="en"> ) )
Defines the type of retufn associated with the equity swap.
</ xsd: docunent at | on>

e



</ xsd: annot at i on>
</ xsd: el emrent > o o o o )
<xsd: el enrent nane="di vi dendCondi ti ons" type="Di vi dendConditions" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl ;I ang="en">

Speci fies the conditions governing the payment of the

di vidends to the receiver of the equity return, Wth the
exception of the dividend payout ratio; which is defined
for each of the underlying conponents.

</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conp exType name="Ret ur nLeg" >
<xsd: annot ati on>
<xsd: docunent atj on xn1:|an9:"en">
A type describing the refurn leg of a return type swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ret ur nSwapLeg" >
<xsd: sequence> ] ) )
<xsd: el ement nane="effectiveDate" type="Adjustabl eO Rel ativeDate">
<xsd: annot ati on> .
<xsd: docunent ati on xnl ;| ang="en">

Specifies the effective date of the return | eg of the
swap. When defined in relation to a date specified
sopewhere el se in the docunent (through the .

rel ativeDate conponent), this elenent "will|l typically
point to the effective date of the other |eg of the

(S

wap. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="term nati onDate" type="Adjustabl eO Rel ativeDate">
<xsd: annot ati on> Y
<xsd: docunentation xm : |l ang="en">

Specifies the termpation date of the return | eg of the
swap. When defined in relation to a date specified
sopewhere el se in the docunent (through the

rel ativeDate conponent), this elenment "wll typlcaIIK
point to the term nation date of the other |eg of the

swap. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement nanme="underlyer" type="Underlyer">
<xsd: annot ati on> .
<xsd: docunent ation xnl :|ang="en">
Specifies the underlyi ng conponent of the return type
smaﬁ, ich can be eithér one or nan% and consists’in
either equity, index or convertible bond conponent, or
a conbi nation of these.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="rat e Return" type="ReturnLegVal uation">
<xsd: annot ati on>
<xsd: docunentation xm :|lang="en"> )
El ement nanmed "val uation™ in versjons prior to FpM. 4.2
Second Working Draft. Specifies the ternms of the
initial price of the return type swap and of the
subsequent val uations of the underlyer
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="notional " type="ReturnSwapNoti onal ">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an9="en">
Specifies the notional of a return tYPe swap. When used
in the equity leg, the definition w typically
conbi ne the actual ampunt (using the notional conponent
defined by, the FPNL i ndustry group) and the
determ nafi on nethod. When useéd 1n the interest |eg,
he definition wll typically point to the definition
of the equity |eg.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nanme="anount" type="Retur nSwapAnmount ">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">



El ement naned "equityAmount" in versions prior to FpM.
4.2 Second Working Draft. Specifies, in relation to
each Paynent Date, the amobunt to which the Paynent Date
rel ates; For GQUIf¥ swaps this elepent is equivalent to
the Equity Amount termas defined in the | SDA 2002
Equity Derivatives Definitions.

</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el emrent >
<xsd: el ement nane="return" type="Return">
<xsd: annot ati on>
<xsd: docunentation xpl;lang="en"> o )
SReC|f|es the conditions under which dividend affecting
the underlyer will be paid to the receiver of the

anpunts. )
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

<xsd: el enent nanme="noti onal Adj ust nents" type="Noti onal Adj ust nent Enuni' >

<xsd: annot ati on> .
<xsd: docunent ati on xm ;| ang="en"> i
SReC|f|es the conditions that govern the adjustnent to
t he nunber of units of the equity swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="f xFeature" type="FxFeature" m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunentation xpl:Ilang="en">
A quanto or conposite FX feature.
</ xsd: docunent ati on>
<xsd: docunentation xnl:lang="de"> .
ant o- oder Konposit-Devi senbest andt ei |
</ Xxsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nanme="Ret urnLegVal uati on">
<xsd: annot ati on>
<xsd; docunentation xn :Ilang="en"> ) )
A type describing the initial and final valuation of the
under | yer. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> L . . .
<xsd: el ement nanme="initial Price" type="ReturnLegVal uationPrice">
<xsd: annot ati on> _
<xsd:docunentat|on,xn1:Ian?:"en"> )
Specifies the initial reference price of the underlyer
This price can be expressed either as an actua
anount/currency, as a determ nation nethod, or by reference
to anot her val ue specified in the swap docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="noti onal Reset" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd: docunentation xm : | ang="en">

El ement naned "equityNotional Reset" in versions prior to
FPNL 4.2 Second rklng aft. For equity s s, this
element is equivalent to the term"Equity Notional Reset"
as defined in the | SDA 2002 Equity Derivatives Definitions
The reference to the | SDA definition is either "Applicable”

or 'l napplicable".
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nanme="val uationPricelnterint type="ReturnlLegVal uationPrice
<xsd: annot ati on> .
<xsd: docunment ati on xn1:|anP: en" > )
Specifies the interimvaluation price of the underlyer.
This price can be expressed either as an actua
anmount/currency, as a determ nation nethod, or by reference
to anot her val ue specified in the swap docunent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . .
<xsd: el ement nanme="val uati onPriceFi nal" type="ReturnLegVal uati onPrice">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">

m nCccur s="0">



Specifies the final valuation price of the underlyer. This
price can be expressed either as an actual anount/currency,
as a determ nation nethod, or by reference to another val ue
specified i n the swap docunent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el emrent nanme="paynent Dat es" type="Ret ur nSwapPaynent Dat es" >
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> ) ) )
El emrent naned "equityPaynent Dates" in versions prior to
FPNL 4.2 Second rking Draft. Specifies the paynment dates
of the swap.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >

</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType nanme="Ret urnLegVal uati onPrice">
<xsd: conpl exCont ent >

<xsd: ext ensi on base="Price">
<xsd: sequence> ) ) ) )
<xsd: el enent nanme="val uati onRul es" type="EquityVal uati on" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl:|lang="en"> . .
El ement naned "equityVal dation" in versions prior to
FpM. 4.2 Second rking Draft.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>

</ xsd: compl exCont ent >
</ xsd: conpl exType>
<xsd: conp exType name="Ret ur nSwap" >
I

<xsd: annot a

on>

<xsd: docunentatijon xnl:|lang="en">, ) )
A type describing return swaps including equity swaps (long
fornf, total retldrn swaps, and variance swaps.

</ xsd: docunent ati on>

</ xsd: annot at_.i on>
<xsd: conpl exCont ent >

<xsd: ext ensi on base="Ret ur nSwapBase" >
<xsd: sequence> . . i
<xsd: el ement nanme="princi pal ExchangeFeat ures" type="Princi pal ExchangeFeat ures" ni nCcc
<xsd: annot ati on> _
<xsd: docunent ation xnl : |l ang="en"> )
Specifies the principal exchange features of the equity
S

wap.
</xsdpdocunpntat|on>
</ xsd: annot at | on>
</ xsd: el emrent > o o .
<xsd: el ement nane="addi tional Payment" type="ReturnSwapAddi ti onal Paynent" m nQccurs="(
<xsd: annot ati on> _
n xnm :lang="en">

<xsd: documnent at i S
Speci fies additional paKnent(s) bet ween the principa
arties to the trade. This conponent extends sone of
t he additi onal Pa

i
i
e a
he features o h yment conponent
t FpM. i ndustry %roup. Appraopri ate
9 et he | d. be

0
t
f
devel oped by the
di scussions"wi ||l determ ne wh r it would
appropriate to extend the shared conponent in order to
neet the further requirements of equity swaps.
</ xsd: docunentati o
</ xsd: annot at i on>
</ xsd: el enent > . . . . .
<xsd: el ement nanme="earl| yTerm nati on” type="ReturnSwapEar|yTerm nati on” m nCccurs="0"
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> )
Specifies, for one or for both the parties to the
trade, the date fromwhich it can early ternm nate it.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nane="extraordi naryEvent s" type="ExtraordinaryEvents" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en"> o
ere the underlying is Shares, specifies events
affecting the |ssuef of those shares that may require
the terns of the transaction to be adjusted.
</ xsd: docunent at i on> .
<xsd: docunent ati on xni:lagg:_de > .
| st der Basiswert eine tie, werden hi
angegeben, die den Emttenten der Aktie

n>

ermt Ereignisse
r

r
betreffen und



di e ei ne Anpassung der Transaktionsbedi ngungen

erfordern kAfAfnnén.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> o
<xsd: conpl exType name="Ret ur nSwapAddi ti onal Paynent " >
<xsd: annot ati on>
<xsd: docunentati on xm : | ang="en">
A type describing the additional RaynEnt(s) bet ween t he
rincipal partieS to the trade. ThiS conpohent extends some of
he features of the additional Paynent conhponent previously
devel oped in FpM.. Appropriate discussions will determ ne
whet her it would be appropriate to extend the shared conponent
in order to nmeet the further requirenents of equity swaps.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd:. group ref="Payer Recei ver. nodel "/> o
<xsd: el enent nane="addi ti onal Payment Anount " type="Addi ti onal Paynent Anount " >
<xsd: annot ation> . .
<xsd: docunent ati on xn1:|an9: en" > )
Specifies the ampunt of the fee along with, when, )
applicable, the formula that supportS its determi nation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o ) )
<xsd: el enent nane="addi ti onal Paynment Dat e" type="Adj ustabl eO Rel ati veDate">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" > )
Specifies the value date of the fee paynment/receipt.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="paynent Type" type="Paynent Type" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="Ret ur nSwapAnount " >

<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" >
Specifies, In relation to each Paynent Date, the ampunt to
whi ch the Payment Date relates. For Equity Swaps this el enent
is equivalent to the Equity Ambunt term aS defined in the | SDA
2002 Equity Derivatives Definitions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="LegAnount">
="xsd: bool ean"/ > i
m nCccurs="0"/>

<xsd: sequence>
<xsd: el ement nane="cashSettl ement" type
<xsd: el ement nane="opt | onsExchangeD vi dends" type="xsd: bool ean" =
<xsd: el enent nane="addi t1 onal D vidends" type="xsd: bool ean” m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >

</ xsd: conpl exType>
<xsd: conpl exType nanme="Ret ur nSwapBase" >
<xsd: annotati on>
<xsd: docunentation xni: |l ang="en">
A type describing the conponents that are common for return
typeé swaps, .including short and |ong formequity swaps
representations.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Product">
<xsd: sequence>
<xsd: group ref="BuyerSel |l er. nodel "
<xsd:. annot ati on>"
<xsd: docunent ati on xm : [ ang="en" > )
Buyer Sel | er. nodel has beén included as an optiona
child of ReturnSwapBase to support the situation where
an 1 nplenmentor wishes to indicate who has manufactured
the Swap through representing themas the Seller. It
may be renmoved’in future maj Or revisions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup>
<xsd: element ref="returnSwapLeg"
</ xsd: sequence>

m nCccur s="0">

maxCccur s="unbounded"/ >



</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conp exT¥pe nane="Ret ur nSwapEar | yTer mi nati on" >
<xsd: annot at | on>
<xsd: document ati on xm : Ian?- en" >
A type describing the dafe from which each of the party may be
allowed to term nate the trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane= "partyReference" type="PartyRefere ce"/>
<xsd: el ement name="starti ngDate" type—"StartlngEet "
<xsd: annot at | on>
<xsd: docunentatlon xm ;1 ang="e
Specifies the date fron1mh|ch the early term nation cl ause
can be exer ci sed.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exTY e nane= REturnSmapLeg abstract="true">
<xsd: annota I on>
<xsd: docurent at | on xn1.|an?
The abstract base class for aII types of Return Swap Leg.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: group ref =" Payer Recei ver . nodel "/ > i
<xsd: &l enent nane="paynent Frequency" type="Interval" m nOccurs="0">
<xsd: annot ati on> _
<xsd: document ati on xn : IanP: en" >
Frequency at which this Feg pays.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> o
<xsd:attribute nane:"legldentlfler" type="xsd: I D'/ >
</ xsd: conpl exType>
<xsd: conpl exType name= "ReturnSmaphbtlonal"
<xsd: annot at | on>
<xsd: docunment ation xm : ? "en" >
SpeC|f|es the notlonal return type smap VWhen us
equity leg, the deflnltlon will typically c onbi ne t
amount (uSing the notional conponéent defined b%ht e
|ndustr Proupz and the determ pation_ nethod en
i nteres he definition will typically point t
definition 8t the equity Ieg.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: choj ce> . . . .
<xsd: el enent nane="det erm nati onMet hod" type="Deterni nati onMet hod" >
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
Specifies the method according to which an anbunt or a date
i s determ ned.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nane="noti onal Anount" type="Mney">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
The notional anount.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="anount Rel ati veTo" type="Anpunt Ref erence"/ >
</ xsd: choi ce> .
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: conpl exType>
<xsd: conp exT¥ e name= "ReturnSwapPaynentEntes">
<xsd: annota I on>
<xsd docunentation xn: Ian?
type describing the refurn paynent dat es of the swap.
</xsd docunent ati oh>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent name="paynent Datesl nterini' type="Adjustabl eOrRel ati veDat es"
<xsd: annot at | on>
<xsd: document ati on xm :1lang="en">
El enent naned "eq U|b%PaynentEnteslnter|nf in versions prior
to FpML 4.2 Second rking Draft. Specifies the interim

ed in the
he act ual

Fp NL
use d in the
o the

m nCccur s="0">



paynment dates of the swap. Wien defined in relation to a
dat e specified sonewhere el se in the docupnent (through the
rel ativeDat es conponent), this elenent wll typically refer
to the valuation dates and add a | ag correspohding to the

settl enent cycle of the underlyer.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="paynent Dat eFi nal " type="Adj ust abl eOr Rel ati veDat e" >
<xsd: annot ati on> _
<xsd: docunentation xpl:lang="en"> )
El ement naned "equityPaynent DateFinal" in
FpM. 4.2 Second rking" Draft. Specifies t
date of the swap. When defined in relation
i fied somewnere el se i n the docunent F
tiveDate conponent), this elenent wl
he final valuation date and add a lag c
e settlenment cycle of the underlyer.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> .
<xsd: conpl exType name="Starti ngDate">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en"> ) ) )
A type specifying the date fromwhich the early term nation
cl ause can be” exerci sed.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: choj ce> i
<xsd: el emrent nane="dat eRel ati veTo" type="Dat eReference">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> )
SPecgfles the anchor as an href attribute. The href
attribute value is a pointer style reference to the el ement
or component el sewhere in the docunent where the anchor
date 1s defined.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enrent nane="adj ust abl eDat e" type="Adj ust abl eDate"/ >
</ xsd: choi ce>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="St ubCal cul ati onPeri od">
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en"> ) )
A type describing the Stub Cal cul ati on Peri od
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: chol ce>
<xsd: sequence> o
<xsd: el ement name="initjal Stub" type="Stub"/>
<xsd: el enent nanme="fi nal Stub"” type="Stub" m nCccurs="0"/>
</ xsd: sequence> .
<xsd: el ement nanme="final Stub" type="Stub"/>
</ xsd: choi ce>
</ xsd: conpl exType> .
<xsd: conpl exType nane="Tri gger">
<xsd: annotati on>
<xsd; docunentati on xpl:|ang="en">, )
Trlgger point at which feature is effective
</ xsdidocunent ati on> .
<xsd; docunent ati on xn1:|ang: de" > .
Trigger-Ni veau, bei dem bestimte Merkmal e ei nsetzen
</ xsdi docunent at1 on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choij ce> )
<xsd: el enent nane="|evel " type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docunent ati on xm : [ ang="en" >
The trigger |evel.
</ xsd: docUnent ati on>
<xsd; docunent ati on xnl : |l ang="de" >
Tri gger-Ni veau,
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="I| evel Per cent age" type="xsd: deci nal ">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">



The trigger |evel percentage.
</ xsd: docuient at i on>
<xsd; document at i on xn1 Ian%
Triggerni veau ausgedr Gickt al's Prozentsatz.
</ xsd:docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exTY e nane "TriggerEvent">
<xsd: annotal
<xsd: docunEntatlon xm : 1 ang="en">
Qoservation point for trigger
</ xsd: docunent at | on>
<xsd: document ation xm : | ang="de">
Beobachtungspunkt fur daS Trigger-Ereignis.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence>

<xsd: el enent nane="schedul e" type="EquitySchedul e" m nQccurs="0" maxQccur s="unbounded" >

<xsd: annot at | on>
<xsd: document ati on_xm : | ang="en">
A Equity Derivative schedul e.
</ xsd: docunent at i on> Y
<xsd: document at i on xm : | ang="de" >
Zeltplan fur Aktienderivate.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="tri gger Dat es" type="DateList" m nQccurs="0">
<xsd: annot ati on> _
<xsd: document ati on xnl : | ang="en">
The trigger Dates
</ xsd: docuient at i on>
<xsd: docurment ation xnl : | ang="de">
Trigger- Tage.
</ xsddocunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > .
<xsd: el ement name="trigger" type="Trigger">
<xsd: annot ati on>
<xsd: docunentatlon xm : I ang="en" >
The trigger |evel
</ xsd: doctfent at i on> Y
<xsd: document ation xm : | ang="de">
Trigger-N veau,
</ xsddocunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="featurePaynent" type="FeaturePaynent" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunment ati on xm :1ang="en">
ﬂmfeMUM|mwmm
</ xsd: docunent at i on>
<xsd: document ation xm :|ang
Aus dem Optionsmerkmal reé
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: co exType nane="Vari ance" >
<xsd annota I on>
<xsd: document ati on xm :1ang="en">
A type descri bing the vafi ance anmount of a variance swap
</ xsd? docunent at | oh>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choi ce> o )
<xsd: el enent name="initjal Level " type="xsd: deci mal "/ >
<xsd: el ement name="cl osi ngLevel " type="xsd: bool ean"/ >
</ xsd: choi ce> .
<xsd: el erent nanme="vari anceAmount" type="Money"/>
<xsd: chol ce>
<xsd: el enent name="vol atilityStrikePrice" type="xsd:decinmal"/>
<xsd: el enent nane="varianceStri kePrice" type="xsd: decimal "/ >
</ xsd: choi ce>
<xsd: el enent nane= "expectedN' ty e— 'xsd: i nteger” n1ancurs—"O"/>
<xsd: el enent nane= varlanceCae pe=' xsd bool ean” mi nCccurs="0"/>
<xsd: el ement nanme="unadj usted arlancecap type="xsd: deci nal " m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">

Su

de" >
['ti erende Zahl ung.



For use when varianceCap is applicable. Contajns the
scallng factor of the Varijance Cap that can differ on a
trade-by-trade basis in the European narket. For exanple, a
Variance Cap of 2.5"2 x Variance Strike Price has an
unadj ust edVar i anceCap of
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="exchangeTradedCont ract Nearest" typ
<xsd: el ement nanme="vegaNoti onal Anount" type="xsd: deC
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">

e="ExchangeTradedContract" m nCccur
mal * m nCCcurs="0">

Vega Noti onal represents t he apProxinate gai n/ | oss at
matfurity for a 1% difference between RVol "(realised volz
and KVo strike vol). It does not necessarily represen

t he Vega sk of the’ trade.
</ xsd: doCunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Vari anceAmount ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
Specifies, in _relation to each Equi
to which the Equity Payment Date re
Unl ess otherwi se specified, this te
in the I SDA 2002 Equity Derivatives
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ret ur nSwapAmount " >
<xsd: sequence> . . .
<xsd: el ement nanme="cashSett| ement Paynent Dat e" type="Adj ust abl eOr Rel ati veDate" ni nQccl
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en"> )
Typically specified as a nunber of days follomnnP t he
val uatjoh date, such as one settlenent cycle fol ow ng
t he val uation date. Nunber of days can vary in the
Eur opean mar ket .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="observationStartDate" type="StartingDate" m nCccurs="0">
<xsd: annot ati on> | Y
<xsd: docunentation xnml ;| ang="en" >, )
The start of the period over which observatijons are
made to determne the variance. Used when the date
differs fromthe trade date such as for forward
starting variance swaps.
</ xsd: doclUnent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o i
<xsd: el ement nanme="al | Di vi dends" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> ) )
R%Presents t he European ster Confirmation val ue of
"Al'l Dividends' which, when applicable, signifies that,
for a given Ex-Date, the daily observed Share Price for
that day is adkusted (reduced) by the cash dividend
and/or the cash val ue of any non’ cash dividend per
Share (including Extraordinary D vidends) declared by
the | ssuer. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType nane="Vari ancelLeg" >
<xsd: annot ati on>
<xsd: docunent atjon xm : Il ang="en"> i
A type describing the variance |leg of the equity swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ret ur nSwapLeg" >
<xsd: sequence>
<xsd: el ement nane="underlyer" type="Underlyer">
<xsd: annot ati on> .
<xsd: docunentation xnl :|ang="en"> )
Specifies the underlyi ng conponent of the variance

y Paynent Date, the anpunt
ates” for Variance Swaps.
m has_ the neani ng defi ned
Definitions.

t
I
r



smaﬁ, whi ch can be either one or nanK and consists in
either equity, index or convertible bond conponent, or
a conbi nati on of these.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nanme="equi tyVal uati on" type="EquityValuation">
<xsd: annot ati on>
<xsd: docunent atjon xm : I ang="en">
Equi ty Val uation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="equityAmount" type="Vari anceAmunt">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> )
Specifies, in relation t0o each Equity Paynment Date, the
anpunt to which the Equity Paynent Date relates. Unless
otherw se specified, this termhas the neaning defined
in the I SDA 2002 Equity Derivatives Definitions.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> | ) )
<xsd: el ement nane="interestlLeg" type="InterestlLeg" substitutionG oup="returnSwapLeg">
<xsd: annot ati on>
<xsd: docunentation xm : |l ang="en">
The fixed 1 ncone amounts of the return type swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el ement nane="returnlLeg" type="ReturnLeg" substitutionG oup="returnSwaplLeg">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an9:"en">
Return amounts_of the refurn type swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="returnSwaplLeg" type="ReturnSwaplLeg" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> L
An pl acehol der for the aCtual Return Swap Leg definition
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="returnSwap" type="ReturnSwap" substitutionG oup="product">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Specifies the structure of a return type swap. It can represent
equity swaps, total return swaps, variance swaps.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nanme="vari ancelLeg" type="VariancelLeg" substituti onG oup="returnSwapLeg">
<xsd: annot ati on> _
<xsd: docunentatijon xnml ;| ang="en">
The variance |l eg of the equity swap
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: schenma>
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