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Copyright (c) 1999 - 2007 by International Swaps and Derivatives Association, Inc.
Financial Products Markup Language is subject to the FpML® Public License.

FpML® is a registered trademark of the International Swaps and Derivatives Association, Inc.
A copy of this license is available at http://www.fpml.org/license/license.html

The FpML specifications provided are without warranty of any kind, either expressed or implied, including,
without limitation, warranties that FpML, or the FpML specifications are free of defects, merchantable, fit for a
particular purpose or non-infringing. The entire risk as to the quality and performance of the specifications is
with you. Should any of the FpML specifications prove defective in an?/ respect, you assume the cost of any
necessary servicing or repair. Under no circumstances and under no legal theor%, whether tort (including
negligence), contract, or otherwise, shall ISDA, any of its members, or any distributor of documents or
software containing any of the FpML specifications, or any supplier of any of such parties, be liable to you or
any other person for any indirect, special, incidental, or consequential damages of any character including,
without limitation, damages for loss of goodwill, work stoppage, computer failure or malfunction, or any and all
gther commercial damages or losses, even if such party shall have been informed of the possibility of such
amages.

_p_3_



FpML - Return Swaps Component DefinitionsWorking Draft 10 September 2007

Table Of Contents

1 Global Complex Types 6
11 DeprecatedEquityLeg 7
1.11 Description: 7
1.1.2 Contents: 7
1.1.3 Used by: 7
114 Derived Types: 7
1.15 Figure: 7
1.1.6 Schema Fragment: 7
1.2 DeprecatedEquityLegValuation 10
1.21 Description: 10
1.2.2 Contents: 10
1.2.3 Used by: 10
1.24 Derived Types: 10
1.25 Figure: 10
1.2.6 Schema Fragment: 10
1.3 DeprecatedEquityLegValuationPrice 12
131 Description: 12
1.3.2 Contents: 12
1.3.3 Used by: 12
1.34 Derived Types: 12
1.35 Figure: 12
1.3.6 Schema Fragment: 12
14 DeprecatedEquityPaymentDates 13
141 Description: 13
1.4.2 Contents: 13
1.4.3 Used by: 13
144 Derived Types: 13
1.45 Figure: 13
1.4.6 Schema Fragment: 13
15 DividendLeg 14
151 Description: 14
152 Contents: 14
15.3 Used by: 14
154 Derived Types: 14
155 Figure: 14
15.6 Schema Fragment: 14
1.6 DividendPeriodPayment 16
1.6.1 Description: 16
1.6.2 Contents: 16
1.6.3 Used by: 16
1.6.4 Derived Types: 16
1.6.5 Figure: 16
1.6.6 Schema Fragment: 16
1.7 DividendSwapTransactionSupplement 18
1.71 Description: 18
1.7.2 Contents: 18
1.7.3 Used by: 18
1.74 Derived Types: 18
1.75 Figure: 18
1.7.6 Schema Fragment: 18
1.8 EquitySwapTransactionSupplement 19
1.8.1 Description: 19
1.8.2 Contents: 19
1.8.3 Used by: 19
1.84 Derived Types: 19
1.85 Figure: 19
1.8.6 Schema Fragment: 19
1.9 FixedPaymentAmount 21
191 Description: 21
1.9.2 Contents: 21

_p_4_



FpML - Return Swaps Component DefinitionsWorking Draft 10 September 2007

1.9.3 Used by: 21
194 Derived Types: 21
1.9.5 Figure: 21
1.9.6 Schema Fragment: 21

1.10 FixedPaymentLeg 22
1.10.1 Description: 22
1.10.2 Contents: 22
1.10.3 Used by: 22
1.10.4 Derived Types: 22
1.10.5 Figure: 22
1.10.6 Schema Fragment: 22
2 Global Elements 23

2.1 dividendSwapTransactionSupplement 24
211 Description: 24
212 Contents: 24
2.13 Used by: 24
214 Substituted by: 24
2.15 Figure: 24
2.16 Schema Fragment: 24

2.2 equityLeg 25
221 Description: 25
222 Contents: 25
223 Used by: 25
224 Substituted by: 25
225 Figure: 25
2.2.6 Schema Fragment: 25

2.3 equitySwap 26
231 Description: 26
2.3.2 Contents: 26
233 Used by: 26
234 Substituted by: 26
235 Figure: 26
2.3.6 Schema Fragment: 26

2.4 equitySwapTransactionSupplement 27
241 Description: 27
2.4.2 Contents: 27
243 Used by: 27
244 Substituted by: 27
2.45 Figure: 27
2.4.6 Schema Fragment: 27
3 Schema listing 28

_p_5_



1 Global Complex Types



1.1 DeprecatedEquityLeg

1.1.1 Description:

This type has been DEPRECATED. It will be removed in the next FpML major version. A type describing the
equity leg of a return type swap.

1.1.2 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 equity 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 equity 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.

valuation (exactly one occurrence; of the t%/pe DeprecatedEquityLegValuation) Specifies the terms of the
initial price of the return type swap and of the subsequent valuations of the equity 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.

equityAmount (exactly one occurrence; of the type ReturnSwapAmount) 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.

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 equity 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.
1.1.3 Used by:

* Element: equityLeg

1.1.4 Derived Types:

1.1.5 Figure:
1.1.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Depr ecat edEqui t yLeg" fpmnl -annotati on: deprecated="true" fpnl -annotati on: (
<xsd: annot ati on>
<xsd; docunent ati on xnl : | ang="en" > ) )
This type has been DEPRECATED. It will be renpved in the next
FpM. naj or version. A type describing the equity leg of a return
type swap. .
</ x5d: 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 nanme="effectiveDate" type="AdjustableO Rel ativeDate">
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">
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Specifies the effective date of the equity leg of the
swap. Wien 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 | on>
</ xsd: el ement > . . . .
<xsd: el ement nane="term nati onDate" type="AdjustableO Rel ativeDate">
<xsd: annot ati on> _
<xsd: docunentation xn : |l ang="en">

Specifies the termpation date of the equity |eg of the
swap. Wien defined in relation to a date specified
somewhere_ el se in the docunent (throuPh the rel ati veDat e
conponent), this elenent wll typical K 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 emrent nane="underlyer" type="Underlyer">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">
Specifies the underlyi ng conponent of the return type
smaﬁ, whi ch can be either 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 emrent > . ) )
<xsd: el ement nanme="val uati on" type="DeprecatedEquitylLegVal uati on">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en?>, )
Specifies the terns of the initial price of the return
type swap and of the subsequent val uations of the equity
under | yer. )
</ 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" >
0
e definition w

a return IYPetsm@p. When used
y

in the equity |leg, the pi cal Iy conbi ne
t he actual apount (using the notional conhponent” defined
3% the FpM. i ndustr group? and the determ nati on 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 ati on>
</ xsd: el enent > )
<xsd: el enent nanme="equi t yAnount" type="Ret ur nSwapAmount " >
<xsd: annot ati on>
<xsd: docunent ation xnl:lang="en"> )
Specifies, in relation t0 each Equity Paynent Date, the
anpunt ' to which the Equity Paynent Date rel ates. Unl ess
ot herwi se specified, this termhas the neaning defined in
the | SDA 2002 Equity Derivatives Definitions.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="return" type="Return">
<xsd: annot ati on>
<xsd: docunentation xpl;lang="en"> o )
Speci fies the conditions under which dividend affectln?
the underlyer will be paid to the receiver of the equitfy
anount s. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . ) )
<xsd: el ement nanme="noti onal Adj ust nent s" type="Noti onal Adj ust ment Enuni' >
<xsd: annot ati on>
<xsd: docunentation xpl;lang="en"> )
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 ement nanme="f xFeat ure" type="FxFeature" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
A 3uanto or composite FX feature.
</ xsd: docunent at | on>
<xsd: docunentation xnl :lang="de">



Quant o- oder Konposit - Devi senbest andt ei |
</ Xxsd: docunent ati on>
</ xsd; annot at 1 on>

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

</ xsd: conpl exCont ent >

</ xsd: conpl exType>



1.2 DeprecatedEquityLegValuation

1.2.1 Description:

This type has been DEPRECATED. It will be removed in the next FpML major version. A type describing the
initial and final valuation of the equity underlyer.

1.2.2 Contents:

initialPrice (exactly one occurrence; of the type DeprecatedEquityLegValuationPrice) Specifies the initial
reference price of the equity 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.

equityNotionalReset (exactly one occurrence; of the type xsd:boolean) The term "Equity Notional Reset" is
assumed to have the meaning 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 DeprecatedEquityLegValuationPrice) Specifies

the interim valuation price of the equity underlyer. This price can be expressed either as an actual

Smount/currency, as a determination method, or by reference to another value specified in the swap
ocument.

valuationPriceFinal f(exactly one occurrence; of the type DeprecatedEquityLegValuationPrice) Specifies the
final valuation price of the equity 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.

equityPaymentDates (exactly one occurrence; of the type DeprecatedEquityPaymentDates) Specifies the
equity payment dates of the swap.

1.2.3 Used by:
Complex type: DeprecatedEquityLeg

1.2.4 Derived Types:

1.2.5 Figure:
1.2.6 Schema Fragment:

<xsd: conpl exType name="Depr ecat edEqui t yLegVal uati on" fpmnl -annotati on: deprecated="true" fpmnl -anr

<xsd: annot ati on>
<xsd; docunment ati on xm ;| ang="en" > ) )
This type has been DEPRECATED. It will be repmoved in the next
FpML mBj or version. A type describing the initial and fina
val uation of the equity” underlyer.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> L . . . .
<xsd: el ement name="initial Price" type="DeprecatedEquitylLegVal uati onPrice">
<xsd: annot ati on>
<xsd: docunment ati on. xm ;| ang="en" > ) )
Specifies the initial reference price of the equity
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 at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="equityNoti onal Reset" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd: docunentation xnl ;| ang="en">

The term"Equity Notional Reset" is assuned to have the
neani ng. as defined in the | SDA 2002 Equity. Derivatives.
Definitions. The reference to the | SDA definition is either

" | icable"™ or 'lInapplicable".
</xéﬁ?docunpntation> bp
</ xsd; annot ati on>
</ xsd: el emrent >

<xsd: el ement nanme="val uationPricelnterint type="DeprecatedEquitylLegVal uati onPrice" ni nCccul

<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP:"en"> . .
Specifies the interimvaluation price of the equity
underlyer. This price can be expressed either as an actua
anmount/currency, as a determ nation nethod, or by reference
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to anot her val ue specified in the swap docunent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . . . .
<xsd: el ement nane="val uati onPriceFi nal" type="DeprecatedEquitylLegVal uati onPrice">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> )
Specifies the final valuation price of the equity 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="equi t yPaynent Dat es" type="Deprecat edEqui t yPaynent Dat es" >
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en" >
Specifies the equity payirent dates of the swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.3 DeprecatedEquityLegValuationPrice

1.3.1 Description:

This type has been DEPRECATED. It will be removed in the next FpML major version.
1.3.2 Contents:

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

* Atype describing the strike price.

equityValuation (zero or one occurrence; of the type EquityValuation)
1.3.3 Used by:

*  Complex type: DeprecatedEquityLegValuation
1.3.4 Derived Types:

1.3.5 Figure:
1.3.6 Schema Fragment:

<xsd: conplexType nanez"DeprecatequuityLegVaIuationPrice" fpm - annot ati on: depr ecat ed="true" fpr
<xsd: annot at | on>
<xsd; docunmentation xm :|l a . .
Thi s type has been DEPRE TED It will be renmoved in the next
FpNL naj or version.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > -
<xsd: ext ensi on base="Price">
<xsd: sequence> ) ) ) ) )
<xsd: el enent nane="equi tyVal uati on" type="EquityVal uation" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.4 DeprecatedEquityPaymentDates

1.4.1 Description:

This type has been DEPRECATED. It will be removed in the next FpML major version. A type describing the
equity payment dates of the swap.

1.4.2 Contents:

equityPaymentDatesInterim (zero or one occurrence; of the type AdjustableOrRelativeDates) 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.

equityPaymentDateFinal (exactly one occurrence; of the type AdjustableOrRelativeDate) 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.

1.4.3 Used by:
*  Complex type: DeprecatedEquityLegValuation

1.4.4 Derived Types:

1.4.5 Figure:
1.4.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Depr ecat edEqui t yPaynent Dat es" f pnl - annot ati on: depr ecat ed="true" fpnl -ani
<xsd: annot ati on>
<xsd; docunment ati on xm ;| ang="en" > ) )
This type has been DEPRECATED. It will be renpved in the next
FpM. naj or version. A type describing the equity paynent dates of

t he swap. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> . . . . .
<xsd: el enent nane="equi tyPaynent Dat esl nteri n' type="Adj ustabl eO Rel ati veDat es" m nQCccurs="(
<xsd: annot ati on> .
<xsd: docunent ati on xm : [ ang="en"> .
Specifies the interi mpaynent dates of the swap, Wen defined
inrelation to a date specified somewhere else in the
docunent  (through the rel ativeDates conponent), this el enent
will typically refer to the valuation dates and add a | ag
tto the settlenment cycle of the underlyer.
0

correspondi n
I on>

</xsd:docunpntg
</ xsd; annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el ement nanme="equi t yPaynent Dat eFi nal " type="Adj ust abl eOr Rel ati veDat e" >
<xsd: annot ati on> .
<xsd: docunent ati on xm : Il ang="en">
Specifies the final paypent date of
relation to a date specified sonewhe
gthrou h the relativeDate conponent)
pically refe{ t
t

he swap., Wien defined in
e else in the docunent
this el enent wll

gaEe and add a | ag

t

r
the final valuation

e he underlyer.

0
corresponding to the settlenment cycl
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>

(o]
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1.5 DividendLeg

1.5.1 Description:

Floating Payment Leg of a Dividend Swap

1.5.2 Contents:

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

* An abstract base class for all leg types where a payer makes a stream of payments of greater
than zero value to a receiver.

underlyer (exactly one occurrence; of the type Underlyer) Specifies the underlying component of the dividend
swap, which can be either one or many, and consists of equity, index, or basket underlyer.

settlementCurrency (exactly one occurrence; of the type Currency) Settlement Currency.

declaredCashDividendPercentage (exactly one occurrence; of the type UnrestrictedPercentage) Declared
Cash Dividend Percentage.

declaredCashEquivalentDividendPercentage (exactly one occurrence; of the type UnrestrictedPercentage)
Declared Cash Equivalent Dividend Percentage.

dividendPeriod (one or more occurrences; of the type DividendPeriodPayment) One to many time bounded
dividend payment periods, each with a fixed strike and dividend payment date per period.

1.5.3 Used by:
*  Complex type: DividendSwapTransactionSupplement

1.5.4 Derived Types:

1.5.5 Figure:
1.5.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Di vi dendLeg" >
<xsd: annot ati on>
<xsd: docunentati on xnl :Ilang="en">
Fl oating Payment Leg of a Dividend Swap
</ xsd: doclUnent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > . .
<xsd: ext ensi on base="Directional Leg">
<xsd: sequence>
<xsd: el ement nane="underlyer" type="Underlyer">
<xsd:annot ation> Y
<xsd: docunentation xnl:|ang="en"> o
aReCIerS t he underlyi ng conponent of the, dividend swap,
wni ch can be either one or many, and consists of equity,
i ndex, or basket underlyer.
</ xsd: docunent ati on>
</ xsd; annot at1 on>
</ xsd: el emrent >
<xsd: el ement nane="settl enent Currency" type="Currency">
<xsd: annot ati on> _
<xsd; docunentation xnl:lang="en">
Settl enment Currency.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o )
<xsd: el enrent nane="decl aredCashDi vi dendPer cent age" type="UnrestrictedPercentage">
<xsd: annot ati on> .
<xsd: docunentation xnl:Ilang="en">
Decl ared Cash Dividend Percentage.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) o )
<xsd: el enent nane="decl ar edCashEqui val ent Di vi dendPer cent age" type="Unrestri ctedPercent:
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">
Decl ared Cash Equi val ent "Di vi dend Per cent age.
</ xsd: docunent at | on>
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</ xsd: annot at i on>
</ xsd: el emrent > o ) o )
<xsd: el enent nane="di vi dendPeri od" type="Di vi dendPeri odPayrment" nmaxCccurs="unbounded" >
<xsd: annot ati on>
<xsd: docunentatjon xnl :Iang="en"> )
One to many tine bounded di vidend payment periods, each
wth a fixed strike and dividend payhent date per peri od.
</ 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>



1.6 DividendPeriodPayment

1.6.1 Description:
A time bounded dividend period, with fixed strike and a dividend payment date per period.
1.6.2 Contents:

unadjustedStartDate (exactly one occurrence; of the type IdentifiedDate) Unadjusted inclusive dividend
period start date.

ungd'usted EndDate (exactly one occurrence; of the type IdentifiedDate) Unadjusted inclusive dividend period
end date.

dateAdjustments (exactly one occurrence; of the type BusinessDayAdjustments) Date adjustments for all
unadjusted dates in this dividend period.

fixedStrike (exactly one occurrence; of the type xsd:decimal) Fixed strike.

paymentDate (exactly one occurrence; of the type AdjustableOrRelativeDate) Dividend period amount
payment date.

1.6.3 Used by:
«  Complex type: DividendLeg

1.6.4 Derived Types:

1.6.5 Figure:
1.6.6 Schema Fragment:

<xsd: conpl exT%/pe nane="Di vi dendPeri odPaynent " >
<xsd: annot ati on>
<xsd: docupentation xm :lang="en"> . . o
A time bounded dividend period, with fixed strike and a divi dend
paynment date per period.
</ Xxsd: docunent at i on
</ xsd: annot at i on>
<xsd: sequence> ) o
<xsd: el ement nanme="unadj ustedStart Date" type="ldentifiedDate">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
Unadj usted i nclusive dividend period start date.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > . o
<xsd: el enent nane="unadj ust edEndDat e" type="Identifi edDate">
<xsd: annot ati on> .
<xsd: docunentation xm :Ilang="en">
Unadj usted i nclusive dividend period end date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="dat eAdj ust nent s" type="Busi nessDayAdj ust nent s" >
<xsd: annot ati on>
<xsd: docupentation xnl :lang="en"> ) ) o
Dat e gdj ustmments for all "unadjusted dates in this dividend
eri od.
</ Qsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement name="fixedStri ke" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">
Fi xed strike. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > . .
<xsd: el ement nanme="paynent Dat e" type="Adj ustabl eOr Rel ati veDate">
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en">
Dividend period amount paynent date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent >
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</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



1.7 DividendSwapTransactionSupplement

1.7.1 Description:

A Dividend Swap Transaction Supplement.

1.7.2 Contents:

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

dividendLeg (exactly one occurrence; of the type DividendLeg) Dividend leg.
fixedLeg (exactly one occurrence; of the type FixedPaymentLeg) Fixed payment leg.

1.7.3 Used by:
*  Element: dividendSwapTransactionSupplement

1.7.4 Derived Types:

1.7.5 Figure:
1.7.6 Schema Fragment:

<xsd: conpl exType name="Di vi dendSwapTr ansacti onSuppl enent " >
<xsd: annot ati on>
<xsd; docunentati on_xnl : |l ang="en" >
A Dividend Swap Transaction Suppl ement.
</ xsd: docunent at | on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Product">
<xsd: sequence> o o
<xsd: el ement nanme="di vi dendLeg" type="Di vi dendLeg">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Di vi dend Ie?. .
</ xsd: docunentati on>
</ xsd; annot at | on>
</ xsd: el ement > . .
<xsd: el ement nane="fixedLeg" type="Fi xedPaynent Leg">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
Fi xed paynment | eg.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
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1.8 EquitySwapTransactionSupplement

1.8.1 Description:

A type for defining Equity Swap Transaction Supplement

1.8.2 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.

mutualEarlyTermination (zero or one occurrence; of the type xsd:boolean) Used for specifying whether the
Mutual Early Termination Right that is detailed in the Master Confirmation will apply.

multipleExchangelndexAnnexFallback (zero or one occurrence; of the type xsd:boolean) Used for
specitying whether additional annex terms for trades with underlyers that are listed on multiple exchanges, as
defined in the European Master Confirmation, will apply.

localJurisdiction (zero or one occurrence; of the type Country) Local Jurisdiction is a term used in the AEJ
Master Confirmation, which is used to determine local taxes, which shall mean taxes, duties, and similar
charges imposed by the taxing authority of the Local Jurisdiction If this element is not present Local
Jurisdiction is Not Applicable

1.8.3 Used by:
* Element: equitySwapTransactionSupplement

1.8.4 Derived Types:

1.8.5 Figure:
1.8.6 Schema Fragment:

<xsd:conp|exT¥pe name="Equi t ySwapTr ansact i onSuppl enent " >
<xsd: annot ati on>
<xsd: docunment ati on. xm ;| ang="en" > )
A type for defining Equity Swap Transaction Suppl ement
</ xsd® docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ret ur nSwapBase" >
<xsd: sequence> . . .
<xsd: el ement name="nut ual Earl yTerm nati on" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xm :|ang="en"> )
Used for specifying whether the Miutual Early Term
ngPt that is detailed in the Master Confirnmation
a .
</xgg:%ocunentat|on>
</ xsd: annot at i on>
</ xsd: el ement >

n_a} on

i
w |

<xsd: el emrent nanme="nmul ti pl eExchangel ndexAnnexFal | back" type="xsd: bool ean" m nCccurs="0"

<xsd:annot ation> .
<xsd: documentati on xm :| ang="en" >
Used for_sReC|fy|ng whet her additional annex terns for
trades with underlyers that are [isted on nultiple
exchanges, as defihed in the European Master
Confirmation, will apply.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o i
<xsd: el ement nanme="|ocal Juri sdi ction" type="Country" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunmentati on xm : | ang="en"> )
Local Jurisdiction is a termused in the AEJ Master
irmation, which is used to determ ne | ocal taxes,
shal | pmean taxes, duties, and simlar charges .
Y the taxing authority of the Local Jurisdiction
S F enent is not present”Local Jurisdiction is Not

cunent ati on>
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</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.9 FixedPaymentAmount

1.9.1 Description:
Fixed payment amount
1.9.2 Contents:

paymentAmount (exactly one occurrence; of the type Money) Payment amount.
paymentDate (exactly one occurrence; of the type RelativeDateOffset) Payment date relative to another date.

1.9.3 Used by:
*  Complex type: FixedPaymentLeg

1.9.4 Derived Types:

1.9.5 Figure:
1.9.6 Schema Fragment:

<xsd: conplexType name="Fi xedPaynment Anount " >
<xsd: annot at | on> _
<xsd: docunentation xnl:lang="en">
Fi xed payment anount
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="paynent Amount" type="NMoney">
<xsd: annot at | on>
<xsd: document ati on xni : | ang="en">
Payment anount.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el enent name="paynent Date" type="Rel ativeDat e fset">
<xsd: annot at | on>
<xsd: docurment ati on xm : | ang="en"
Payment date relative to another dat e.
</ xsd: docunent at i on>
</xsd annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl' exType>


http://www.fpml.org/spec/2007/wd-fpml-4-4-2007-09-10/html/fpml-return-swaps-4-4.xsd#Complex.FixedPaymentLeg

1.10 FixedPaymentLeg

1.10.1 Description:

Fixed Payment Leg of a Dividend Swap.

1.10.2 Contents:

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

* An abstract base class for all leg types where a payer makes a stream of payments of greater
than zero value to a receiver.

fixedPayment (one or more occurrences; of the type FixedPaymentAmount) Fixed payment of a dividend
swap, payment date is relative to a dividend period payment date. Commonly the dividend leg and the fixed
payment leg will pay out on the same date, and the payments will be netted.

1.10.3 Used by:

*  Complex type: DividendSwapTransactionSupplement

1.10.4 Derived Types:

1.10.5 Figure:
1.10.6 Schema Fragment:

<xsd: conplexType nane:"leedPaynentLeg">
<xsd: annot at | on>
<xsd: docunent ati on xn1 | ang="e
Fi xed Payment Leg of a Di V|dend Swap.
</ xsd: docunent ati oh>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Directional Leg">
<xsd: sequence> )
<xsd: el enent name="fi xedPayment" type="Fi xedPaynent Anount" maxCccur s="unbounded" >
<xsd: annot at i on>
<xsd: docunment ation xm : |l ang="en">
Fi xed payment of a dividénd swap, paynent date is
relatlve to a d|V|dend peri od paynen date Comonl y t he
dIVI ? and t flxed paynent eg pay out”on
he sane dafe, and the paynents e netted:
</xsd docunEntaf|0n>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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2 Global Elements



2.1 dividendSwapTransactionSupplement

2.1.1 Description:
Specifies the structure of the dividend swap transaction supplement.
2.1.2 Contents:

Element dividendSwapTransactionSupplement is defined by the complex type
DividendSwapTransactionSupplement

2.1.3 Used by:
2.1.4 Substituted by:

2.1.5 Figure:
2.1.6 Schema Fragment:

<xsd: el ement nanme="di vi dendSwapTr ansacti onSuppl ement" type="D vi dendSwapTr ansacti onSuppl ement "
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . .
Specifies the structure of the dividend swap transaction
suppl enent . .
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el emrent >



2.2 equitylLeg

2.2.1 Description:

This element has been DEPRECATED and it will be removed in the next FpML major version (5.0) - please
use returnLeg element to represent long form equity swaps, total return swaps. The equity amounts of the
equity swap

2.2.2 Contents:
Element equityLeg is defined by the complex type DeprecatedEquitylLeg
2.2.3 Used by:

2.2.4 Substituted by:

2.2.5 Figure:
2.2.6 Schema Fragment:

<xsd: el ement nane="equitylLeg" type="DeprecatedEquitylLeg" substitutionG oup="returnSwapLeg" fpni
<xsd: annot ati on>
<xsd; docunentation xnl: |l ang="en"> ) ) )
This el enent has been DEPRECATED and it will be renpved in the
next FpM. naj or versi on_§5. 0) - please use returnLeg elenment to
represent long formequity swaps, total return swapS. The equity
amounts of theé equity swap
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



2.3 equitySwap

2.3.1 Description:

This element has been DEPRECATED and it will be removed in the next FpML major version (5.0) - please
use returnSwap element to represent long form equity swaps, total return swaps, and variance swaps.

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

2.3.4 Substituted by:

2.3.5 Figure:
2.3.6 Schema Fragment:

<xsd: el ement nanme="equitySwap" type=" Ret ur nSwap" substituti onG oup="product” fpm -annotati on: d¢
<xsd: annot ati on> _
<xsd: docunmentatjon xm:la
This el ement has been DE RECATED and it will be rem)ved in the
next FpM. pmjor version (5.0) - please use returnSwap el enent to
represent long formequity swaps, total return swaps, and
vari ance swaps
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >



2.4 equitySwapTransactionSupplement

2.4.1 Description:
Specifies the structure of the equity swap transaction supplement
2.4.2 Contents:

Element equitySwapTransactionSupplement is defined by the complex type
EquitySwapTransactionSupplement

2.4.3 Used by:
2.4.4 Substituted by:

2.4.5 Figure:
2.4.6 Schema Fragment:

<xsd: el ement nanme="equitySwapTransacti onSuppl enent" type="EquitySwapTransacti onSuppl enent" subs
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . .
Specifies the structure of the equity swap transaction suppl enent
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent >



3 Schema listing

<xsd: schenn ecore; nsPrefix="fpm " ecore: package="org.fpm " ecore: docunent Root =" FpM." t ar get Nant
<xsd: 1 nclude schenmalLocation="fpm -ird-4-4.xsd"/>
<xsd: i ncl ude schenaLocatlon:"an1-eq;shared-4-4.xsd"/> . .
<xsd: conpl exType name="Depr ecat edEqui tyLeg" fpnl-annotation: deprecated="true" fpnl-annotati or

<xsd: annot ati on>
<xsd; docunment ati on xm ;| ang="en" > ) ]
This type has been DEPRECATED. It will be renpved in the next
FpM na{or version. A type describing the equity 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 nanme="effectiveDate" type="Adjustabl eO Rel ativeDate">
<xsd: annot ati on>
<xsd: docunment ati on xm ;| ang="en" >

Specifies the effective date of the equity |leg of the
swap. Wien defined in relation to a date Specified
somrewhere el se in the docunent fthrough_the

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

swap. )
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nane="term nati onDate" type="AdjustableO Rel ativeDate">
<xsd: annot ati on>
<xsd: docunentation xnl : |l ang="en">

Specifies the termpation date of the equity |eg of the
swap. Wien defined in relation to a date specified
somewhere el se in the docupent (through the

rel ativeDate conponent), this elenment "wll typlcallx
point to the termnation date of the other [eg of the

swap. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nanme="underlyer" type="Underlyer">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">
Specifies the underlyi ng conponent of the return typ
smaﬁ, whi ch can be either one or nanK and consi sts
either equity, index or convertible bond conponent,
a conbi nati on of these.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="val uati on" type="DeprecatedEquitylLegVal uati on">
<xsd: annotation> . .
<xsd: docunent ati on xn1:|an%: en" >, )
Specifies the terns of the initial price of the return
type swap and of the subsequent val uations of the
equi ty underlyer.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="notional " type="ReturnSwapNoti onal ">
<xsd: annot ati on> .
<xsd: docunent ati on xnl: | ang="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. Wien useéd 1 n"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 emrent > .
<xsd: el ement nanme="equityAnmount" type="Ret ur nSwapAmount ">
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en"> )
Specifies, Inrelation to each Equity Paynent Date, the
ampunt  to which the Equity Paynent te relates. Unless
otherw se specified, this termhas the meaning defined
in the | SDA 2002 Equity Derivatives Definitions.
</ xsd: docunent ati on>
</ xsd: annot at i on>

e
n
or



</ xsd: el enent >
<xsd: el ement nane="return" type="Return">
<xsd: annot ati on>
<xsd: docunentation xpl;lang="en"> o )
Specifies the conditions under which dividend affecting
the underlyer will be paid to the receiver of the
equity anounts,
</ xsd: docunent ati on>
</ xsd: annot at i 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 ati on>
<xsd: docunent ati on xm : I ang="en">
A quanto or conposite FX feature.
</ xsd: docunent ati on>
<xsd: docunentation xnl:lang="de"> .
Quant 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 name="Depr ecat edEqui t yLegVal uati on" fpm -annotati on: deprecated="true" fpm -«
<xsd: annot ati on>
<xsd; docunment ati on xm ;| ang="en" > ) )
This type has been DEPRECATED. It will be renmoved in the next
FpML mBj or version. A type describing the initial and fina
val uation of the equity” underlyer.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o . . . .
<xsd: el ement name="initial Price" type="DeprecatedEquitylLegVal uati onPrice">
<xsd: annot ati on>
<xsd:dpcunentat|pn_xn1:Ian?:"en"> ) ]
Specifies the initial reference price of the equity
underlyer. This price can be expressed either as an actua
amount/currency, as a determ nation nethod, or by reference
to anot her val ue specified in the swap docunent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="equityNoti onal Reset" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd: docunentation xnl ;| ang="en">

The term"Equity Notional Reset" is assuned to have the
neanln?,as efined in the | SDA 2002 Equity Derivatives.
Definitions., The reference to the ISDA definition is either

plicable” or 'Ilnapplicable".
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . . . .
<xsd: el ement name="val uationPricelnterint type="DeprecatedEquitylLegVal uati onPrice" m nQcc
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP:"en"> . .
Specifies the interimvaluation price of the equity
underlyer. This price can be expressed either as an actua
amount/currency, as a determ nation nethod, or by reference
to anot her val ue specified in the swap docunent.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > ) ) ) ) ) )
<xsd: el ement nane="val uati onPriceFi nal" type="Deprecat edEquitylLegVal uati onPrice">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
Specifies the final valuation price of the equity
underlyer. This price can be expressed either as” an actua
amount/currency, as a deterpination 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 ement nanme="equit yPaynent Dat es" type="Deprecat edEqui t yPaynent Dat es" >
<xsd: annot ati on>



<xsd: docunent ati on xm : |l ang="en" >
Specifies the equity payirent dates of the swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType> ) ) ) )
<xsd: conp exT¥pe nane="Depr ecat edEqui t yLegVal uati onPri ce" fpm -annotati on: deprecated="true" f
<xsd: annot ati on>
<xsd; docunent ati on xnl : | ang="en" > ) )
This type has been DEPRECATED. It will be renoved in the next
FpM. nmaj or version
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Price">
<xsd: sequence> . . . . .
<xsd: el ement nanme="equityVal uati on" type="EquityValuation"” m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType nanme="Depr ecat edEqui t yPaynent Dat es" fpmni -annot ati on: deprecated="true" fpm -«
<xsd: annot ati on>
<xsd; docunment ati on xm ;| ang="en" > ) )
This type has been DEPRECATED. It will be renpved in the next
FPNL naj or version. A type describing the equity paynment dates
of the swap. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) ) )
<xsd: el ement nane="equityPaynent Dat esl nterini' type="Adjustabl eO Rel ati veDates" m nCccur s:
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en">
Specifies the interi mpaynent dates of the swap. Wen
defined in relation to a date specified sonmewhere else in
the docunment (through the relativeDates conponent), this
element wll typically refer to the valuation dates and add
a lag corresponding to the settlenent cycle of the
underl yer. .
</ xsd: dotunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="equi t yPaynent Dat eFi nal " type="Adj ust abl eOr Rel ati veDat e" >
<xsd: annot ati on>
<xsd: docunentation xm : Il ang="en">

Specifies the final paynent date of the smaP. When defi ned
inrelation to a date specified somewhere el se in the
docunent (through the rel ativeDate conmponent), this el ement
will typically tefer to the final valuation date and add a
Iag corresponding to the settlenment cycle of the underlyer
</ xsd: docunent ati on>
</ xsd: annot at i on>

</ xsd: el enent >
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: conpl exType> o
<xsd: conpl exType nane="Di vi dendLeg" >
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
Fl oating Payment Leg of a Dividend Swap
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > . .
<xsd: ext ensi on base="Directional Leg">
<xsd: sequence>
<xsd: el enrent nane="underlyer" type="Underlyer">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> o
Speci fies the underlyi ng conponent of the dividend
swap, which can be eithéer one or nany, and consists of
equi ty, 1ndex, or basket underlyer
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el ement nane="settl enent Currency" type="Currency">
<xsd: annot ati on> .
<xsd: docunentation xnl :lang="en">
Settl enment Currency.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enrent nane="decl aredCashDi vi dendPer cent age" type="UnrestrictedPercentage">



<xsd: annot ati on> .
<xsd: docunentation xnl:Ilang="en">
Decl ared Cash Dividend Percentage.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) o )
<xsd: el enent nane="decl ar edCashEqui val ent Di vi dendPer cent age" type="Unrestri ctedPer cer
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en">
Decl ared Cash Equi val ent "Di vi dend Per cent age.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o . o .
<xsd: el ement nanme="di vi dendPeri od" type="Di vi dendPeri odPaynent" maxCccur s="unbounded"
<xsd: annot ati on>
<xsd: docunentatjon xnl:Ilang="en"> ]
One to nany tine bounded di vidend payment periods, each
W th 3 fixed strike and dividend payment date per
peri od. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</xsd:conPIexType> o )
<xsd: conpl exType nanme="Di vi dendPeri odPaynent " >
<xsd: annot ati on>
<xsd: docupentation xpl:lang="en"> . .
A time bounded dividend period, with fixed strike and a
di vidend paynent date per period.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) o
<xsd: el enent nanme="unadj ustedStartDate" type="ldentifiedDate">
<xsd: annot ati on>
<xsd: docunent ati on xnm : I ang="en">
Unadj usted i nclusive dividend period start date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . o
<xsd: el ement nanme="unadj ust edEndDat e" type="Ildentifi edDate">
<xsd: annot ati on>
<xsd: docunentati on xnl : Il ang="en">
Unadj usted i nclusive dividend period end date.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="dat eAdj ust nent s" type="Busi nessDayAdj ust nent s" >
<xsd: annot ati on>
<xsd; docunentation xnl: Il ang="en"> ) ) o
Dat e gdjustnents for all "unadjusted dates in this dividend
eriaod.
</§sd:docunpntat|on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="fixedStri ke" type="xsd: deci nal ">
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en">
Fi xed strike. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="paynent Dat e" type="Adj ustabl eOrRel ati veDate">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en">
Dividend period amobunt paynent date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType> o )
<xsd: conpl exType name="Di vi dendSwapTr ansacti onSuppl ement " >
<xsd: annot ati on>
<xsd; docunent ati on_xnl : Il ang="en">
A Dividend Swap Transaction Suppl enent.
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Product">
<xsd: sequence> o o
<xsd: el enent nane="di vi dendLeg" type="Di vi dendLeg" >



<xsd: annot ati on>
<xsd: docunentatlon xm : I ang="en" >
D vi de ?
</ xsd: docunen ation>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="fi xedLeg" type="Fi xedPaynent Leg" >
<xsd: annot ati on> _
<xsd: document ati on xm :1ang="en">
Fi xed payment |eg.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conp exCont ent >
</ xsd: conP exType> . .
<xsd: co ex Ype nane="Equi t ySwapTr ansacti onSuppl ement " >
<xsd: annota I on>
<xsd: document ati on xni : Ian? ="en"> )
A type for defining Equi fy Swap Transaction Suppl enent
</ xsd® docunent ati on>
</ xsd: annot at | on>
<xsd: conplebentent
<xsd: ext ensi on base="Ret ur nSwapBase" >
<xsd: sequence> ) )
<xsd: el enent name="nut ual Earl yTermi nati on" type="xsd: bool ean" ni nCccurs="0">
<xsd: annot at i on>
<xsd: docunEntatlon xm Ian% en">
Used fo peC|fK|n whet her the Mitual Earl
Tern1nat|on t Is detailed in the ster
Confirmation mnll app y.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane:"nultlpIeExchangeIndexAnnexFalIback" t ype="xsd: bool ean" m nCccurs='
<xsd: annot ati on>
<xsd: docunentatlon xm : ="en"
Used for eC|fy|ng mhet er addltlonal annex terns for
trades mnt undéer|yers that are listed on nultiple
exchanges, as deflned |n t he European Master
Confirmation, wll apply.
</ xsd: docunentat|0n>
</ xsd: annot at i on>
</ xsd: el ement > o .
<xsd: el ement nanme="|ocal Juri sdi ction" type="Country" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ation xn : Ian?:"en">
Local Jurisdiction is a termused in the AE] Master
Confirmation, which is used to determ ne |ocal taxes,

whi ch shall nean taxes, duties, and simlar charges
inposed by the taxing authority of the Loca
Jurisdiction |f this elenEnt iS not present Loca
Jurisdiction is Not Applicable
</ xsd: docunent at i on>
</ xsd; annot ati on>

</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nanme="Fi xedPaynent Amount " >
<xsd: annot at | on>
<xsd: document ation xm :1ang="en">
Fi xed payment anount
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: el enent nane="paynent Amount" type="NMoney" >
<xsd: annot ati on> |
<xsd: docunment ati on xni:|ang="en">
Payment amount.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="paynent Date" type="Rel ativeDateCOf fset">
<xsd: annotation> |
<xsd: document ati on xm : | ang="en">
Paynent date relative to another date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>



</ xsd: conpl exType> )
<xsd: conpl exType nanme="Fi xedPaynent Leg" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Fi xed Paynment Leg of a Dividend Swap.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: conpl exContent> _ .
<xsd: ext ensi on base="Directional Leg">
<xsd: sequence> ) )
<xsd: el emrent nane="fi xedPaynment" type="Fi xedPaynent Anount" naxCccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en"> i
Fi xed payment of a dividend swap, paynment date is
relative to a dividend period paynent date. Commonly
the dividend |l eg and the fixed paynment leg will pay” out
on the sane date, and the paynents will bé netted.
</ 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> . o .
<xsd: el emrent nane="di vi dendSwapTransacti onSuppl enent" type="Di vi dendSwapTransacti onSuppl erment
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . )
Specifies the structure of the dividend swap transaction
suppl enent . .
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > . . . .
<xsd: el ement nanme="equitylLeg" type="DeprecatedEquitylLeg" substitutionG oup="returnSwaplLeg" f|
<xsd: annot ati on>
<xsd; docunment ati on xm : | ang="en"> ) ) )
Thi s el enent has been DEPRECATED and it will be renoved in the
next FpM. major version (5.0) - please use returnLeg elenent to
represent long formequity swaps, total return swapS. The
equity anmountS of the ‘equity swap
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="equi tySwap" type="ReturnSwap" substitutionG oup="product" fpm -annotation
<xsd: annot ati on>
<xsd; docunmentation xm : | ang="en" > ) )
his el enent has been DEPRECATED and it wil
ext FpM. mmj or version (5,0) - please use
o0 represent long formequity swaps, tota
ar|i

| be renoved in the
returnSwap el ement
I return swaps, and
ance swaps,
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . . . .
<xsd: el ement nanme="equitySwapTransacti onSuppl enent" type="EquitySwapTransacti onSuppl enent" si
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
Specifies the structure of the equity swap transaction
suppl enent .
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: schema>
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