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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) If true, then change in law is applicable

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) If true, then insolvency filing is applicable

hedlgingIDisruption (exactly one occurrence; of the type xsd:boolean) If true, then hedging disruption is
applicable

IossI_OfgltockBorrow (exactly one occurrence; of the type xsd:boolean) If true, then loss of stock borrow is
applicable

increasedCostOfStockBorrow (exactly one occurrence; of the type xsd:boolean) If true, then increased cost
of stock borrow is applicable

increasedCostOfHedging (exactly one occurrence; of the type xsd:boolean) If true, then increased cost of
hedging is applicable

determiningPartyReference (exactly one occurrence; of the type PartyReference) A reference to the party
which determines additional disruption events

1.1.3 Used by:

e Complex type: ExtraordinaryEvents

1.1.4 Derived Types:

1.1.5 Figure:


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.ExtraordinaryEvents

@ changelnLaw
boolean

@ @ failureToDeliver
—|boolean

@ insolvencyFiling ﬁ

boolean

@ hedgingDisruption
S boolean

EH

Additional DisruptionEvents

@ |0ssOf StockBorrow ﬁ

boolean

@ increasedCostOf StockBorrow d

boolean

@ increasedCostOfHedging ﬂ

boolean

PartyReference

@ determiningPartyReference a

1.1.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Addi ti onal Di srupti onEvents">
<xsd: annot ati on>
<xsd: docupentation xnml :lang="en"> ) ) o
A type for defining | SDA"2002 Equity Derivative Additiona
Di sruption Events
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nanme="changel nLaw' type="xsd: bool ean">
<xsd: annot ation> | L
<xsd: docunment ati on xm :| ang="en" > )
If true, then change in aw is applicable
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement name="fail ureToDel i ver" type="xsd: bool ean” m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en"> ) )
ere the underlying is Shares and the transaction is
physically settled, "then, if true, a failure to deliver the
shares on the sett|ement date wili not be an event of default
for the purposes of the naster agreenent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) o
<xsd: el ement nane="insol vencyFi |l i ng" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> .
If true, then insolvency filing is applicable
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el enent nanme="hedgi ngDi sruption" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd: docunentation xpl:lang="en"> )
If true, then hedging diSruption is applicable
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement name="| ossO St ockBorrow' type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docunentation xnl ;lang="en"> ) )
true, then loss of stock borrow is applicable



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="i ncr easedCost Of St ockBorrow"' type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docunentation xm : Il ang="en"> ) )
If true, then increased cost of stock borrow is applicable
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="i ncr easedCost Of Hedgi ng" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd: docunentation xnl :Ilang="en"> ) ) )
If true, then increased cost of hedging is applicable
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o
<xsd: el ement nanme="det er m ni ngPart yRef erence" type="PartyReference">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) o
A reference to the party which determ nes additional
di sruption events
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ 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/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.ReturnSwapAdditionalPayment

1.3 AdjustableDateOrRelativeDateSequence

1.3.1 Description:

A type describing a date defined as subject to adjustment or defined in reference to another date through one
or several date offsets.

1.3.2 Contents:

Either

adjustableDate (exactl)éone_ 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:

@ odjustableDate a

'S AdjustableDate
AdjustableDateOrRel ativeDateSequence
@ rel ativeDateSequence a

RelativeDateSequence

1.3.6 Schema Fragment:

<xsd:conp|exT¥pe nanme=" Adj ust abl eDat eOr Rel at i veDat eSequence" >
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en"> ) )
A type describing a date defined as subject to adjustment or
d?;ln?d in referénce to another date through one or several date
of f set's.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: cho| ce> ) )
<xsd: el ement nanme="adj ust abl eDat e" type="Adj ust abl eDat e" >
<xsd: annot ati on> .
<xsd: docunentatjon xpl:Ilang="en"> ) o
A date that shall be sub{ect to ad{ustnent if it would
otherwi se fall on a da hat Is not a business day in the
speci fied business centers, together with the convention for
adj usting the date.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > . .
<xsd: el ement nanme="rel ati veDat eSequence" type="Rel ati veDat eSequence" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.EquityValuation

A date specified in relation to sone other date defined in
t he docunent (the anchor date), where there is the )
opportunity to speplfY a conbination of offset rules, This
conponent Wil | typlca Iy be used for deflnln% t he val uation
date in relation"to the payment 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: choj ce> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



1.4 BoundedCorrelation

1.4.1 Description:
A type describing correlation bounds, which form a cap and a floor on the realized correlation.
1.4.2 Contents:

minimumBoundaryPercent (zero or one occurrence; of the type xsd:decimal) Minimum Boundary as a
percentage of the Strike Price.

maximumBoundaryPercent (zero or one occurrence; of the type xsd:decimal) Maximum Boundary as a
percentage of the Strike Price.

1.4.3 Used by:
*  Complex type: Correlation

1.4.4 Derived Types:

1.4.5 Figure:
S @ minimumBoundaryPercent
* C decimal
BoundedCorrelation — .
S @ maximumBoundaryPercent
:' decimal

1.4.6 Schema Fragment:

<xsd: conpl exType nane="BoundedCorrel ati on">
<xsd: annot ati on>
<xsd: docunentatijon xnm :lang="en"> )
A type describing correlation bounds, which forma cap and a
floor on the realized correl ation.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> o . .
<xsd: el ement nanme="m ni munBoundar yPer cent" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl :lang="en"> ) )
M ni mum Boundary as a percentage of the Strike Price.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) ) )
<xsd: el ement name="maxi munmBoundar yPer cent” type="xsd: deci mal” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xnl:lang="en"> ) )
Maxi mum Boundary as a pefcentage of the Strike Price.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
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1.5 BoundedVariance

1.5.1 Description:

A type describing variance bounds, which are used to exclude mone¥] price values outside of the specified
range In a Up Conditional Swap Underlyer price must be equal to or higher than Lower Barrier In a Down
Conditional Swap Underlyer price must be equal to or lower than Upper Barrier In a Corridor Conditional Swap
gnderlyer price must be equal to or higher than Lower Barrier and must be equal to or lower than Upper

arrier.

1.5.2 Contents:

realisedVarianceMethod (exactly one occurrence; of the type RealisedVarianceMethodEnum) The contract
specifies whether which price must satisfy the boundary condition.

daysinRangeAdjustment (exactly one occurrence; of the type xsd:boolean) The contract specifies whether
the notional should be scaled by the Number of Days in Range divided by the Expected N. The number of
Days in Ranges refers to the number of returns that contribute to the realized volatility.

upperBarrier (zero or one occurrence; of the type NonNegativeDecimal) All observations above this price
level will be excluded from the variance calculation.

lowerBarrier (zero or one occurrence; of the type NonNegativeDecimal) All observations below this price level
will be excluded from the variance calculation.

1.5.3 Used by:
Complex type: Variance

1.5.4 Derived Types:

1.5.5 Figure:

@ realisedV arianceM ethod
RealisedV arianceM ethodEnum

@ daysinRangeAdjustment
'S boolean

_
@ @ upperBarrier
—/|NonNegativeDecimal

@ @ |owerBarrier
—/|NonNegativeDecimal

BoundedVariance

1.5.6 Schema Fragment:

<xsd:conp|exT¥pe nane="BoundedVari ance" >
<xsd: annot at i on>
<xsd: docunentatijon xnm :|ang="en"> )
A type describing variance bounds, which are used to excl ude
noney price val ués outside of the specified range In a,UR
Conditional Swap Underlyer price nust be equal to or higher than
Lower Barrier In a Down’ Conditional Swap Under|yer price nust be
equal to or lower than Upper Barrier In a Corridor ndi ti ona
Swap. Underl yer price nmust be equal to or higher than Lower
Barrier and’ nust be equal to or lower than Upper Barrier
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> . . . .
<xsd: el ement nanme="real i sedVari anceMet hod" type="Real i sedVari anceMet hodEnuni' >
<xsd: annot ati on>
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<xsd: documentati on xm :
The contract s eC|f|es
boundary condition.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el enent nane= daysInRange
<xsd: annot ati on>
<xsd: docunment ati on xni :

The contract speC|f|es
by the Number of Da s in
nunber of Enys in es

contribute to the rea iz
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
<xsd: el enent nane=
<xsd: annot ati on>
<xsd: docunmentation xm : 1 an
Al'l observations above t

"upperBarrie

t he variance cal cul ati on.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
<xsd: el enrent nane="|owerBarrier'
<xsd: annot ati on>
<xsd: docunent ati on xn1 | an
observations bel ow t
t he variance cal cul ati on.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>

mﬁeth

nll >
er which price nust satisfy the

Adj ust nent" type="xsd: bool ean">
en||> )
ether t he notional should be scal ed
Range di vided by the Expected N. The
refers to the nunber of returns that
ed volatility.

rll

i's

t ype="NonNegat i veDeci mal "

en" >

price level will be excluded from

r

s

t ype="NonNegat i veDeci mal "

en" >

price level will be excluded from

m nCccurs="0">

m nCccurs="0">



1.6 CalculatedAmount

1.6.1 Description:

AnI al?st_ract base class for all calculated money amounts, which are in the currency of the cash multiplier of the
calculation.

1.6.2 Contents:

calculationDates (zero or one occurrence; of the type AdjustableRelativeOrPeriodicDates) Specifies the date
on which a calculation or an observation will be performed for the purpose of calculating the amount.

observationStartDate (zero or one occurrence; of the type Adlju_stabIeOrReIativeDate) The start of the period
over which observations are made which are used in the calculation Used when the observation start date
differs from the trade date such as for forward starting swaps.

optionsExchangeDividends (zero or one occurrence; of the type xsd:boolean) If present and true, then
options exchange dividends are applicable.

additionalDividends ﬁzero or one occurrence; of the type xsd:boolean) If present and true, then additional
dividends are applicable.

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 a given 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.

1.6.3 Used by:

Complex type: CorrelationAmount
*  Complex type: VarianceAmount

1.6.4 Derived Types:

Complex type: CorrelationAmount
Complex type: VarianceAmount

1.6.5 Figure:
@ calculationDates
Adjustabl eRel ativeOrPeriodicDates
@ observationStartDate
AdjustableOrRelativeDate
* @ optionsExchangeDividends
Cal culatedAmount ] boolean

@ additional Dividends ﬁ

boolean

@ 4lIDividends ﬁ

boolean

g)@@@éb

1.6.6 Schema Fragment:

<xsd: conpl exType nane="Cal cul at edAnount" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en

en" >
An abstract base class for all calcul ated noney amobunts, which
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are in the currency of the cash multiplier of the calculation
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: sequence> . . . o .
<xsd: el ement nane="cal cul ati onDat es" type="Adj ustabl eRel ati veOr Peri odi cDat es" mni nQccurs="0'
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) )
Specifies the date on which a calculation or an observation
w || be performed for the purpose of cal culating the anmount.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nane="observationStartDate" type="AdjustableO RelativeDate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en">, )
The start of the period over which observations are made
whi ch are used in the cal cul ati on Used when the observation
start date differs fromthe trade date such as for forward
starting swaps.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) o )
<xsd: el enent nanme="opti onsExchangeD vi dends" type="xsd: bool ean” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> o
If present and true, then options exchange divi dends are
appl i cabl e. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent nane="addi ti onal Di vi dends" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en">, o
If present and true, then additional dividends are
appl i cabl e. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent nane="al | Di vi dends" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunmentation xm : |l ang="en"> ) )
Represents the European ster Confirnmation value of 'Al
D vi dends’ whi ch en applicable, signifies that, for a
gl ven Ex-Date, the daily observed Share Price for that day is
adj usted (reduced) by the cash dividend and/or the cash val ue
of any non cash dividend per Share (including Extraordinary
D vi dends) declared by the |ssuer.
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.7 CalculationFromObservation

1.7.1 Description:

Abstract base class for all calculation from observed values

1.7.2 Contents:

Either

initialLevel (exactly one occurrence; of the type xsd:decimal) Contract will strike off this initial level

Or

closin]gLeveI (exactly one occurrence; of the type xsd:boolean) If true this contract will strike off the closing
level of the default exchange traded contract

Or

expiringLevel (exactly one occurrence; of the type xsd:boolean) If true this contract will strike off the expiring
level of the default exchange traded contract

expectedN (zero or one occurrence; of the type xsd:positivelnteger) Expected number of trading days
1.7.3 Used by:

*  Complex type: Correlation
*  Complex type: Variance

1.7.4 Derived Types:

*  Complex type: Correlation
Complex type: Variance

1.7.5 Figure:
®initialLevel
decimal
@ closingl evel ﬁ
¢ boolean
Cal culationFromObservation — Qexpi T ngLev o
boolean

G fgxpectedN d

positivel nteger

1.7.6 Schema Fragment:

<xsd: conplexType nane="Cal cul ati onFr onObservati on" abstract="true">
<xsd: annot at | on>
<xsd: docunentation xnl ;I ang="en"> )
Abstract base class for all cal culation from observed val ues
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choj ce> )
<xsd: el ement name="initial Level " type:"xsd'deC|naI">
<xsd: annot at i on>
<xsd: docunent ati on xn : | ang=
Contract will strike off thls |n|t|al | eve
</ xsd: docunent ati on>
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</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="cl osi ngLevel " type="xsd: bool ean">
<xsd: annot ati on> .
<xsd: docunmentati on xm ;| a_nP:"en"_> )
If true this contract wll strike off the closing | evel of
t he default exchange traded contract
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > o
<xsd: el enent nanme="expiringlLevel " type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docunentation xm ;| a_nP:"en"_> o
If true this contract wrll strike off the expiring |evel of
t he default exchange traded contract
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> o ]
<xsd: el ement nanme="expect edN' type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl : |l ang="en">
Expect ed nunber of tradi ng days
</ xsd: docunent ati on>
</ xsd: annot at i 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 Correlation

1.10.1 Description:

A type describing the correlation amount of a correlation swap

1.10.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type CalculationFromObservation)
» Abstract base class for all calculation from observed values

notionalAmount (exactly one occurrence; of the type Money) Notional amount, which is a cash multiplier
correlationStrikePrice (exactly one occurrence; of the type CorrelationValue) Correlation Strike Price

boundedCorrelation (zero or one occurrence; of the type BoundedCorrelation) Bounded Correlation

numberOfDataSeries (zero or one occurrence; of the type xsd:positi\_/elnteaer) Number of data series, normal
market practice is that correlation data sets are drawn from _ﬁeographlc market areas, such as America,
Europe and Asia Pacific, each of these geographic areas will have its own data series to avoid contagion

1.10.3 Used by:
Complex type: CorrelationAmount

1.10.4 Derived Types:

1.10.5 Figure:

@initialLeve
decimal

@ closingLevel ﬁ

boolean

@ expiringLevel d

boolean

@ @ expectedN d

'S positivel nteger

— [EH
R @ notional Amount a

Money

@ correlationStrikePrice %

CorrelationValue

@ @ boundedCorrelation
—|BoundedCorrelation

0 @ numberOfDataSeries
- positivel nteger

1.10.6 Schema Fragment:

<xsd: conpl exType nane="Correl ati on">
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<xsd: annot ati on>
<xsd docunentation xm:la "en" >
type describing t he correlatlon anmount of a correlation swap
</xsd docunent ati on>
</ xsd: annot at i on>
<xsd: conplebentent> ) )
<xsd: ext ensi on base="Cal cul ati onFr onObservati on">
<xsd: sequence> .
<xsd: el enent nane="noti onal Anount" type="Nbney">
<xsd: annot at i on>
<xsd: docuprent ati on xni: | ang="en"
Not i onal anount, which i§ a cash mul tiplier
</ xsd: docunent at | on>
</ xsd; annot ati on>
</ xsd: el ement >

<xsd: el enent nane="correlationStrikePrice" type="Correl ationVal ue">

<xsd: annot at i on>
<xsd: document ati on xm_:|ang="en">
Correlation Strike Price
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nanme="boundedCorrel ati on" type="BoundedCorrel ati on"
<xsd: annot ati on>
<xsd: document ati on xm :1ang="en">
Bounded Corr el ati on
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >

<xsd: el ement nanme="nunber O Dat aSeri es" type="xsd: positivelnteger”

<xsd: annot ati on> _
<xsd: document ation xm :1ang="en">

Nurmber of data series, normal nmarket practice is that
correlation data sets are drawn fromg eog aphi ¢ mar ket
areas, such as Anerica, Europe and Asia Pacific, each of
t hese' geographic areas wi || have its own data series to

avoi d contagi on
</ xsd: docunentati on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

m nCccur s="0">

m nCccur s="0">



1.11 DeprecatedVariance

1.11.1 Description:

DEPRECATED This type will be removed in the next FpML major version. A type describing the variance
amount of a variance swap.

1.11.2 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.

1.11.3 Used by:
e Complex type: LegAmount

1.11.4 Derived Types:

1.11.5 Figure:
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decimal

®initialLevel #

boolean

@ closinglevel d

@ varianceAmount
Money

decimal

® ol atilityStrikePrice #

@ varianceStrikePrice #

'S decimal
DeprecatedV ariance — 0expectedN
int
@ varianceCap
boolean
@ unadjustedV arianceCap
decimal

@ exchangeTradedContractNearest
ExchangeTradedContract

é@@@@@

@ vegaNotiona Amount #

decimal

1.11.6 Schema Fragment:

<xsd: conpl exType nane="DeprecatedVari ance" fpnl -annotation: deprecated="true" fpnm -annotation: d

<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en"> ) )
DEPRECATED This type w |l be renpved in the next FpM. ngjor
version. A type describing the variance anount of a variance

swap. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choi ce> S )
<xsd: el ement nane="initjal Level" type="xsd: decinmal"/>
<xsd: el ement nane="cl osi ngLevel " type="xsd: bool ean"/ >
</ xsd: choi ce> .
<xsd: el ement nane="vari anceAnount" ty
<xsd: cho| ce> o ) ) )
<xsd: el emrent name="vol atilityStrikePrice" type="xsd:decinal"/>
<xsd: el ement nane="varianceStri kePrice" type="xsd: decimal"/>
</ xsd: choi ce> ) ]
<xsd: el enent nane="expectedN' type="xsd:integer" m nQccurs="0"/>
<xsd: el enent nane="var|anceCae" type="xsd: bool ean” mi nCccurs="0"/>
<xsd: el ement nane="unadj ust edVari anceCap" type="xsd: decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) )
For use when varianceCap’i s apPI|cabIe. Contains the scaling
factor of the Variance that can differ on_a
trade-by-trade basis in the European narket. For exanmple, a
Variance Cap of 2.5"2 x Variance Strike Price has an
unadj ust edVari anceCap of 2.5.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el enent nanme="exchangeTr adedContr act Near est" t
<xsd: el ement nane="vegaNofi onal Amount" type="xsd: de
<xsd: annot ati on>

pe="Money"/ >

ype="ExchangeTr ade
cl nCccur s=

e=
mal m

m nCccur s="



<xsd: docunent ati on xn1 | ang="en" > )
Vega hbtlonal re sent s the apPrOX|nate gain/lo
na urlty a 1A>d fference ween RVo (reallsed vol) and
ri e vol). It does not necessarily represent the Vega

Rlsk of t he trade.
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.12 DeprecatedVarianceAmount

1.12.1 Description:

DEPRECATED This type will be removed in the next IZPML major version. Return Swap model should not be
used for Variance Swaps, use the Variance SwaF Product. Specifies, in relation to each Equity Payment Date,
the amount to which the Equity Payment Date relates for Variance Swaps. Unless otherwise specitied, this
term has the meaning defined in the ISDA 2002 Equity Derivatives Definitions.

1.12.2 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 t?]/pe xsd:boolean) Represents the European Master _
Confirmation value of "All Dividends" which, when applicable, signifies that, for a 9lven 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.

1.12.3 Used by:
*  Complex type: DeprecatedVariancelLeg

1.12.4 Derived Types:

1.12.5 Figure:


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.DeprecatedVarianceLeg

@ currency
Currency

@ determinationM ethod a

DeterminationMethod

L

IdentifiedCurrencyReference

@ currencyReference %

@ @ paymentCurrency

PaymentCurrency

ReferenceAmount

®formula
Formula

@ encodedDescription a

@ referenceAmount a

E—

bin.base64
* - @ variance
DeprecatedV arianceAmount DeprecatedV ariance
@ @ calculationDates
—|AdjustableRel ativeOrPeriodicDates

@ cashSettlement ﬁ

boolean

@ optionsExchangeDividends ﬂ

boolean

@ additional Dividends d

boolean

@ cashSettlementPaymentDate a

AdjustableOrRelativeDate

@ observationStartDate
StartingDate

@ 2| Dividends ﬁ

boolean

b o b 6 o

1.12.6 Schema Fragment:

<xsd:conp|exT¥pe name="Depr ecat edVari anceAnount" fpml -annot ati on: deprecat ed="true" fpnl -annot at
<xsd: annot ati on>
<xsd: docunentati on xnl: Il ang="en"> ) )
DEPRECATED This type wll' be renpved in the next FpM. maj or
versi on. Return Swap nmodel should not be used for Variance Swaps,
use the Variance Swap Product. Specifies, in relation to each
Equity Paynent Date, the anount to which the EQU|t¥_Paynent Dat e
relates for Variance Swaps. Unless otherw se specified, this term
has_ the neaning 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="Ret ur nSwapAmount " >
<xsd: sequence>

<xsd: el ement nane="cashSett| ement Paynent Dat e" type="Adj ust abl eO Rel ati veDat e"

<xsd:annot ati on> .
<xsd: docunent ati on xnl:lang="en">

TyPlca!Iy speci fied as a nunber of days follomﬁnP t he
val uatioh date, such as one settlenment cycle fol [ ow ng
the val uation date. Nunber of days can vary in the

Eur opean mar ket .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >

<xsd: el enent nane="observationStartDate" type="StartingDate" m nCccurs="0">

<xsd: annot ation> . .
<xsd: docunentation xnl ;I ang="en">

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

swaps. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > o .
<xsd: el ement nanme="al | Di vi dends" type="xsd: bool ean" mni nCccurs="0">
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en"> ) )
Represents the European ster Confirmation value of "Al
Di vi dends” whi ch en applicable, signifies that, for a
i ven Ex-Date, the dai |l y_observed Share Price for that
ay I's adjusted (reduced) by the cash dividend and/or the
cash val ue of any. non cash djvidend per Share (including
Ext raordi nary Di vi dends) declared by the Issuer.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

m nCccur ¢



1.13 DeprecatedVariancelLeg

1.13.1 Description:

DEPRECATED This type will be removed in the next IgoML major version. Return Swap model should not be
used for Variance Swaps, use the Variance Swap Product. A type describing the variance leg of the return
swap.

1.13.2 Contents:

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

underlyer (exactly one occurrence; of the type Underlyer) Specifies the underlyer of the leg.

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

equityAmount (exactly one occurrence; of the type DeprecatedVarianceAmount) Specifies, in relation to each
Equitﬁ 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.

1.13.3 Used by:

* Element: variancelLeg

1.13.4 Derived Types:

1.13.5 Figure:

@ |egldentifier
ID
4|:PayerReceiver.model j

@ @ paymentFrequency a

Interval

* @ underlyer
DeprecatedV ariancel eg ] Underlyer

@ cquityValuation
@ equity

EquityValuation

@ cquity Amount
DeprecatedV arianceAmount

1.13.6 Schema Fragment:

<xsd: conpl exType name="Depr ecat edVari anceLeg" fpnl -annotation: deprecated="true" fpnm -annotati or
<xsd: annot ati on>
<xsd: docunentati on xm : | ang="en"> ) )
DEPRECATED This type wll be reppved in the next FpM. maj or
version. Return Swap nodel should not be used for Variance Swaps,
use the Variance Swap Product. A type describing the variance |eg
of the return smag.
</ xsd: docunent ati on
</ xsd: annot ati on>


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Element.varianceLeg

<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ret ur nSwapLeg" >
<xsd: sequence>
<xsd: el ement nanme="underlyer" type="Underlyer">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en">
Specifies the underlyer of the |eg.
</ 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 ati on xm : | ang="en" >
Val uation of the underlyeér.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="equit yAmount" type="DeprecatedVari anceAmount" >
<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 |1 SDA 2002 Equity Derivatives Definitions.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.14 DirectionalLeg

1.14.1 Description:

An abstract base class for all directional leg types with effective date, termination date, where a payer makes a
stream of payments of greater than zero value to a receiver.

1.14.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Leg)

* A supertype of leg. All swap legs extend this type.
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.

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

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

1.14.3 Used by:

»  Complex type: DirectionalLegUnderlyer
*  Complex type: FixedPaymentLeg

1.14.4 Derived Types:

*  Complex type: DirectionalLegUnderlyer
*  Complex type: FixedPaymentLeg

1.14.5 Figure:

4|:PayerRecei ver.model j

* @ @ cifectiveDate %

.E — q q
DirectionalLeg AdjustableOrRelativeDate

@ @ terminationDate
—/| AdjustableOrRelativeDate

1.14.6 Schema Fragment:

<xsd: conpl exType name="Directional Leg" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> | ) )
An_abstract base class for all directional leg types with
effective date, termnation date, where a payer makes a stream of
paynents of greater than zero value to a receiver.


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.DirectionalLegUnderlyer
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-dividend-swaps-4-3.xsd#Complex.FixedPaymentLeg
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.DirectionalLegUnderlyer
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-dividend-swaps-4-3.xsd#Complex.FixedPaymentLeg

</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Leg">
<xsd: sequence>
<xsd:group ref="PayerReceiver. nodel "/> i
<xsd: &l enent nane="effectiveDate" type—"AdJustableCXRbIatlveDate" m nQccur s="0">
<xsd: annot at | on>
<xsd: document ation xm : Iang
Specifies the effective ate o]

f this leg of the swap.
en defined inrelation to a date sPeC|f|ed somewher e
el se in the docurment (through the relative
conponent), this_element wll typically point to t he
effective date of the other |eg of the swap

</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement > )
<xsd: el ement name="term nati onDate" type="AdjustableO Rel ativeDate" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en">

Specifies the termnation date of this |eg of the swa
en defined in relation to a date sPeC|f|ed somewher e
el se in the docunent (through the relativeDate
conponent), this elenent w Il typlcaIIK poi nt to t he
termnation date of the other Ieg of the swap.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.15 DirectionalLegUnderlyer

1.15.1 Description:

An abstract base class for all directional leg types with effective date, termination date, and underlyer where a
payer makes a stream of payments of greater than zero value to a receiver.

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

* An abstract base class for all directional leg types with effective date, termination date, 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 underlyer of the leg.
settlementType (exactly one occurrence; of the type SettlementTypeEnum)
settlementDate (zero or one occurrence; of the type AdjustableOrRelativeDate)

;xFeature (zero or one occurrence; of the type FxFeature) Quanto, Composite, or Cross Currency FX
eatures.

1.15.3 Used by:

*  Complex type: DirectionalLegUnderlyerValuation
*  Complex type: DividendLeg

1.15.4 Derived Types:

*  Complex type: DirectionalLegUnderlyerValuation
*  Complex type: DividendLeg

1.15.5 Figure:

OE
4|:PayerRecei ver.model j
@ @ cifectiveDate
—| AdjustableOrRelativeDate
@ @ terminationDate

* —/| AdjustableOrRel ativeDate
=

@ underlyer

Underlyer
— () (OptionSettIement.modeI j

@ @ fxFeature
~|FxFeature

Directional LegUnderlyer

1.15.6 Schema Fragment:


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.DirectionalLegUnderlyerValuation
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-dividend-swaps-4-3.xsd#Complex.DividendLeg
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.DirectionalLegUnderlyerValuation
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-dividend-swaps-4-3.xsd#Complex.DividendLeg

<xsd: conpl exType name="Directional LegUnderlyer" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> | ) )
An abstract base class for all directional |eg types with
ef fective date, termnation date, and underl|yer ere a payer
makes a stream of paynments of greater than zero value to a
receiver.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > ) )
<xsd: ext ensi on base="Directional Leg">
<xsd: sequence>
<xsd: el ement nane="underlyer" type="Underlyer">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Specifies the underlyer of the |eg.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: group ref="CptionSettl| enent. nodel "/ > }
<xsd: el ement nanme="f xFeat ure" type="FxFeature" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl :Ilang="en">
Quant o, Conposite, or Cross Currency FX features.
</ 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>



1.16 DirectionalLegUnderlyerValuation

1.16.1 Description:

An abstract base class for all directional leg types with effective date, termination date, and underlyer, where a
payer makes a stream of payments of greater than zero value to a receiver.

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

* An abstract base class for all directional leg types with effective date, termination date, and
underlyer where a payer makes a stream of payments of greater than zero value to a receiver.

valuation (exactly one occurrence; of the type EquityValuation) Valuation of the underlyer.
1.16.3 Used by:

*  Complex type: CorrelationLeg
Complex type: VariancelLeg

1.16.4 Derived Types:

»  Complex type: CorrelationLeg
Complex type: VariancelLeg

1.16.5 Figure:

OE
4(PayerReceiver.modeI j
@QefffectiveDate
—|AdjustableOrRelativeDate
@) @ terminationDate
—|AdjustableOrRelativeDate

* B @ underlyer
Directional LegUnderlyerValuation Underlyer

@— I:OptionSettIement.modeI j
@ & fxFeature
—|FxFeature
@ vauation
M)
klj EquityValuation

1.16.6 Schema Fragment:

<xsd: conpl exT%/pe nane="Di recti onal LegUnder| yer Val uati on" abstract="true">
<xsd: annot at | on>


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-correlation-swaps-4-3.xsd#Complex.CorrelationLeg
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-variance-swaps-4-3.xsd#Complex.VarianceLeg
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-correlation-swaps-4-3.xsd#Complex.CorrelationLeg
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-variance-swaps-4-3.xsd#Complex.VarianceLeg

<xsd: docunentation xpl:lang="en"> . ) )
An abstract base class for all directional |leg types with
effective date, termnation date, and underlyeéer, where a payer
nakes a stream of payments of greater than zero value to a
receiver.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: conpl exCont ent > . .
<xsd: ext ensi on base="Directional LegUnderlyer">
<xsd: sequence> ) ) )
<xsd: el enent nane="val uati on" type="EquityVal uation">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >
Val uation of the underlyeér.
</ 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>



1.17 DividendAdjustment

1.17.1 Description:

Container for Dividend Adjustment Periods, which are used to calculate the Deviation between Expected
Dividend and Actual Dividend in that Period.

1.17.2 Contents:

givi_dgndPeriod (one or more occurrences; of the type DividendPeriodDividend) A single Dividend Adjustment
eriod.

1.17.3 Used by:
*  Complex type: OptionFeatures

1.17.4 Derived Types:

1.17.5 Figure:

L 4 @ dividendPeriod
+
DividendAdjustment CDividendPeriodDividend

1.17.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Di vi dendAdj ust ment " >
<xsd: annot ati on>
<xsd: docunent ati on xnl: |l ang="en"> ) )
Contai ner for Dividend Adjustnent Periods, which are used to
cal cul ate the Deviation between Expected Dividend and Actua
Dividend in that Period.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> o . o . o
<xsd: el ement nane="di vi dendPeri od" type="Di vi dendPeri odDi vi dend" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunentation xnl;lang="en"> |
A single D vidend Adjusthnent Period.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.OptionFeatures

1.18 DividendPeriod

1.18.1 Description:
Abstract base class of all time bounded dividend period types.
1.18.2 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.

underlyerReference (zero or one occurrence; of the type AssetReference) Reference to the underlyer which
is paying dividends. This should be used in all cases, and must be used where there are multiple underlying
assets, to avoid any ambiguity about which asset the dividend period relates to.

1.18.3 Used by:

Complex type: DividendPeriodDividend
*  Complex type: DividendPeriodPayment

1.18.4 Derived Types:

e« Complex type: DividendPeriodDividend
*  Complex type: DividendPeriodPayment

1.18.5 Figure:

@ unadjustedStartDate a

IdentifiedDate

@ unadjustedEndDate
* IdentifiedDate

=

DividendPeriod

@ dateAdjustments a

BusinessDayAdjustments

Q @ underlyerReference
—| AssetReference

1.18.6 Schema Fragment:

<xsd: conpl exTE/pe nanme="Di vi dendPeri od" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> o )
Abstract base class of all tine bounded dividend period types.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: sequence> . o
<xsd: el ement nanme="unadj ustedStart Date" type="ldentifiedDate">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.DividendPeriodDividend
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-dividend-swaps-4-3.xsd#Complex.DividendPeriodPayment
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.DividendPeriodDividend
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-dividend-swaps-4-3.xsd#Complex.DividendPeriodPayment

Unadj ust ed i ncl usive dividend period start date.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . o
<xsd: el ement nane="unadj ust edEndDat e" type="Identifi edDate">
<xsd: annot ati on>
<xsd: docunentation xnl : I ang="en">
Unadj usted i nclusive dividend period end date.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="dat eAdj ust nents" type="Busi nessDayAdj ust nent s">
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en"> ) ) o
Dat e gdjustnents for all "unadjusted dates in this dividend
peri od. )
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nane="under| yer Ref erence" type="Asset Reference" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunentation xnm :lang="en"> ) o )
Ref erence to the underlyéer which is Faglng di vi dends. This
shoul d be used in all cases, and nus e used where there are
nmul ti pl e underlying assets, to avoid any anbiguity about
whi ch asset the dividend period relates’to.
</ 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>



1.19 DividendPeriodDividend

1.19.1 Description:

A time bounded dividend period, with an expected dividend for each period.

1.19.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type DividendPeriod)
» Abstract base class of all time bounded dividend period types.

dividend (exactly one occurrence; of the type Money) Expected dividend in this period.

multiplier (exactly one occurrence; of the type PositiveDecimal) Multiplier is a percentage value which is used
to produce Deviation by multiplying the difference between Expected Dividend and Actual Dividend Deviation
= Multiplier * (Expected Dividend — Actual Dividend).

1.19.3 Used by:
Complex type: DividendAdjustment

1.19.4 Derived Types:

1.19.5 Figure:

@ unadjustedStartDate a

IdentifiedDate

@ unadjustedEndDate a

IdentifiedDate

@ dateAdjustments a

S BusinessDayAdjustments

=
@ @ underlyerReference a

AssetReference

@ dividend
Money

@ multiplier
PositiveDecimal

DividendPeriodDividend

-

1.19.6 Schema Fragment:

<xsd: conpl exType name="Di vi dendPeri odDi vi dend" >
<xsd: annot ati on>
<xsd; docupentation xpl:lang="en"> o
A time bounded dividend period, with an expected dividend for
each period.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> = -
<xsd: ext ensi on base="Di vi dendPeri od" >


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.DividendAdjustment

<xsd: sequence> o
<xsd: el ement nanme="di vi dend" type="Mney">
<xsd: annot ati on>
<xsd: docunentation xpl:|lang="en">
Expected dividend in thiS period.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > o o ]
<xsd: el ement nanme="nul tiplier" type="PositiveDecimal">
<xsd: annot ati on> _
<xsd: docunent ation xnl :lang="en">

Miultiplier Is a Percentage val ue which is used to produce
Devi ati on by nul |PI¥;ng the difference between Expected
Di vi dend and Actua vidend Deviation = Multiplier *

(Expected Dividend —Actual D vidend)
</ 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>



1.20 EquityCorporateEvents

1.20.1 Description:
A type for defining the merger events and their treatment.
1.20.2 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.

1.20.3 Used by:
Complex type: ExtraordinaryEvents

1.20.4 Derived Types:

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

1.20.6 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 ati on>
</ xsd: annot at 1 on>
<xsd: sequence> .
<xsd: el ement nane="shar eFor Share" type="Shar eExt raordi naryEvent Enuni >
<xsd: annot ati on>
<xsd: docunentation xnm ;lang="en"> )
The consideration paid for the original shares follow ng the
Mer ger Event consists wholly of new shares.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > .
<xsd: el ement nane="shareFor Ot her" type="Shar eExt raordi naryEvent Enuni >
<xsd: annot ati on>
<xsd: docunentation xm ;lang="en">
The consideration paid for the origina
Mer ger Event consists wholly of caSh/s
new shar es. ]
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nanme="shar eFor Conbi ned" type="Shar eExtraordi nar yEvent Enuni >
<xsd: annot ati on>
<xsd: docunentation xm ;lang="en"> .
The consideration paid for the original shares follomnn% t he
Merger Event consists of both cash/'securities and new shares.

| shares follow ng the
ecurities other than
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</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.21 EquityPremium

1.21.1 Description:
A type used to describe the amount paid for an equity option.
1.21.2 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.

1.21.3 Used by:

*  Complex type: EquityDerivativeShortFormBase
*  Complex type: EquityOption

1.21.4 Derived Types:

1.21.5 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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1.21.6 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: annot at | on>
<xsd: sequence> .
<xsd:. group ref="PayerRecei ver. nodel "/> . .
<xsd: el ement nanme="prem unilype" type="Prem unlypeEnunm 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" nmi nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl ;I 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
Speci fies whether 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: 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>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="percentageCX Noti onal " type="xsd: decinmal" m 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 of 5%
woul d be expressed as 0.05.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.22 EquityStrike

1.22.1 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.

1.22.2 Contents:

Either

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

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

*  Complex type: EquityDerivativeShortFormBase
Complex type: EquityOption

1.22.4 Derived Types:

1.22.5 Figure:
@ strikePrice
decimal
@ strikePercentage E#
'S decimal
EquityStrike — . . .
) @ strikeDeterminationDate
NAAdjustableOrRelativeDate

0 @ currency
—|Currency

1.22.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Equi tyStrike">
<xsd: annot ati on> .
<xsd: docupentation xnl :|ang="en"> ) )
A type for deflnln? the Strike price for an equity option. The
strike price is either: (i) 1 n respect of an index option
transaction, the |level o he rel evant index specified or
otherw se _determ ned in 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
elfher as a percentage of notional anmount or as an absol ute
val ue.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choij ce> ) ) )
<xsd: el enent name="stri kePrice" 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: annot at i on>
</ xsd: el enent >
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<xsd: sequence> . .
<xsd: el ement nanme="stri kePercent age" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentatjon xn :lang="en">
The price or |evel expreSsed as a percentage of the
forward starting spot price.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i . . . i
<xsd: el ement nanme="stri keDeterm nati onDate" type="Adjustabl eO Rel ativeDate" m nCccurs="
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en"> ) o
The date on which the strike is deternined, where this is
not the effective date of a forward starting option
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce> )
<xsd: el enment 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>



1.23 EquityValuation

1.23.1 Description:
A type for defining how and when an equity option is to be valued.
1.23.2 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.

1.23.3 Used by:

*  Complex type: DeprecatedEquityLegValuationPrice
*  Complex type: DeprecatedVariancelLeg

Complex type: DirectionalLegUnderlyerValuation

*  Complex type: EquityExerciseValuationSettlement
*  Complex type: ReturnLegValuationPrice

1.23.4 Derived Types:

1.23.5 Figure:
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@ vauationDate
AdjustableDateOrRel ativeDateSequence

@ vauationDates a

AdjustableRelativeOrPeriodicDates

TimeTypeEnum

@ vauationTimeType a
2

EquityValuation

:

BusinessCenterTime

@®vauationTime %

boolean

Q

Q

@ @ futuresPriceValuation ﬁ
e

@ optionsPriceVa uation ﬁ

boolean

1.23.6 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: annot at1 on>
<xsd:. sequence> .
<xsd: choi ce mi nCccurs="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: annot at i on>
</ xsd: el enent > . . . o
<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 valuation dates of the swap.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: choi ce> . . . .
<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 at i on>
</ xsd: annot at i on>
</ xsd: el enent > . ) . ) .
<xsd: el enrent nane="val uati onTi ne" type="Busi nessCenterTi ne" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnml :Ilang="en"> )
The specific time of day at which the cal cul ati on agent
val ues the underl XI ng.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el enent nane="futuresPriceVal uati on" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunpentation xnm :lang="en">
The official settlenent price as announced by the rel ated



exchange is applicable, in accordance with the | SDA 2002
definitions,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > . . ) )
<xsd: el ement nanme="opti onsPriceVal uati on" type="xsd: bool ean"” m nCccurs="0">
<xsd annot at i on>
<xsd: document ati on xm :1ang="en">
The official settlement price as announced b e ed
exchan?e is applicable, In accordance with t e DA 02
definitions,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence> )
<xsd: attrlbute name="id" type="xsd:|D'/>
</ xsd: conpl exType>



1.24 ExtraordinaryEvents

1.24.1 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.

1.24.2 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.

tentlj_erg)lffer (zero or one occurrence; of the type xsd:boolean) If present and true, then tender offer is
applicable.

tenderOfferEvents (zero or one occurrence; of the type EquityCorporateEvents) ISDA 2002 Equity Tender
Offer Events.

compositionOfCombinedConsideration (zero or one occurrence; of the type xsd:boolean) If present and
true, then composition of combined consideration is applicable.

indexAdjustmentEvents (zero or one occurrence; of the type IndexAdjustmentEvents) ISDA 2002 Equity
Index Adjustment Events.

Either

additional D_isru;oti_onEv_ents (exactly one occurrence; of the type AdditionalDisruptionEvents) ISDA 2002
Equity Additional Disruption Events.

Or
failureToDeliver (exactly one occurrence; of the type xsd:boolean) If true, failure to deliver is applicable.

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.

1.24.3 Used by:

»  Complex type: EquityDerivativeLongFormBase
Complex type: NettedSwapBase
Complex type: ReturnSwap

1.24.4 Derived Types:

1.24.5 Figure:
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@ mergerEvents
—/|EquityCorporateEvents

—Q@
@ @ tenderOffer d
@
Q
@

@ tenderOfferEvents
—/|EquityCorporateEvents

® compositionOf CombinedConsideration
—boolean

@ indexAdjustmentEvents
'S —|indexAdjustmentEvents

-

ExtraofeieryEvents # dditional DisruptionEvents

Additional DisruptionEvents

@ failureToDeliver
boolean

@ @ representations

—|Representations

@ @ nationalisationOrlnsolvency

—/|NationalisationOrl nsolvencyOrDelistingEventEnum %

‘ . B
C? delisting
NationalisationOrlnsolvency OrDelistingEventEnum

1.24.6 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: annot at 1 on>
<xsd: sequence> . .
<xsd: el ement nanme="nmerger Events" type="EquityCorporateEvents" m nQccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnl:|ang="en"> . .
Occurs when the underlying ceases to exist followi ng a nerger
bet ween the | ssuer and” anot her conpany.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > .
<xsd: el ement nanme="tenderOfer" type="xsd:bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . .
If present and true, then tender offer is applicable.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement nane="tender O ferEvents" type="EquityCorporateEvents" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en">
I SDA 2002 Equity Tender fer Events.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o ) ) ) )
<xsd: el ement nane="conpositi onOf Conbi nedConsi deration" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl :Ilang="en">



If present and true, then conposition of comnbined
consi deration is applicable.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement nanme="i ndexAdj ust nent Event s" type="I|ndexAdj ust nent Events" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en">
| SDA 2002 Equity | ndex Adjustnent Events.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: choi ce> o ) . o ) .
<xsd: el ement nane="additional Di srupti onEvents" type="Additional Di sruptionEvents">
<xsd: annot ati on>
<xsd: docunentatjon xnl;lang="en"> )
| SDA 2002 Equity Additional Disruption Events.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="fail ureToDel i ver" type="xsd: bool ean">
<xsd: annot ati on> _
<xsd: docunment ati on xm : | ang="en" > )
If true, failure to deliver 1s applicable.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce> . . .
<xsd: el ement nane="representations" type="Representations" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl ;lang="en"> )
| SDA 2002 Equity Derivative Representations.
</ xsd: docunentat i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) ) ) ) o
<xsd: el ement nane="national i sati onO | nsol vency" type="NationalisationO |l nsolvencyODelistil
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
The terns "Nationalisation" and "lnsol vency" have the neani ng
as defined in the | SDA 2002 Equity Derivatives Definitions.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o ) ) ) o )
<xsd: el ement nane="delisting" type="NationalisationOlnsolvencyO DelistingEvent Enum' mni nOc
<xsd: annot ati on> .
<xsd: docunentatijon xn:|lang="en"> ) )
The term "Del1sting” has the nmeaning defined in the | SDA 2002
Equi ty Derivatives Definitions.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.25 IndexAdjustmentEvents

1.25.1 Description:

Be;in_e_s the specification of the consequences of Index Events as defined by the 2002 ISDA Equity Derivatives
efinitions.

1.25.2 Contents:

indexModification (exactly one occurrence; of the type IndexEventConsequenceEnum) Consequence of
index modification.

indexCancellation (exactly one occurrence; of the type IndexEventConsequenceEnum) Consequence of
index cancellation.

idr]dexD_isru ption (exactly one occurrence; of the type IndexEventConsequenceEnum) Consequence of index
isruption.

1.25.3 Used by:
»  Complex type: ExtraordinaryEvents

1.25.4 Derived Types:

@ indexDisruption

IndexEventConsequenceEnum

1.25.5 Figure:
@ indexModification
IndexEventConsequenceEnum
* - @ indexCancellation
IndexAdjustmentEvents IndexEventConsequenceEnum

1.25.6 Schema Fragment:

<xsd: conpl exT%/pe nane="| ndexAdj ust ment Event s" >
<xsd: annot ati on>
<xsd; docunentation xm : |l ang="en">
Defines the specification of the consequences of |ndex Events as
defined by the 2002 | SDA Equity Derivatives Definitions.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> ) o )
<xsd: el ement nane="i ndexModi fi cation" type="I|ndexEvent ConsequenceEnunt >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
Consequence of i ndex nodification.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="i ndexCancel | ati on" type="1ndexEvent ConsequenceEnunt' >
<xsd: annot ati on> .
<xsd: docunentation xnm :Ilang="en">
Consequence of i ndex cancell ation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el ement nanme="i ndexDi srupti on" type="1ndexEvent ConsequenceEnuni >
<xsd: annot ati on>
<xsd: docunentation xn : Il ang="en">
Consequence of i ndex disfuption.
</ xsd: docunent ati on>
</ xsd: annot at i on>
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</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.26 InterestCalculation

1.26.1 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.

1.26.2 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.

1.26.3 Used by:
e  Complex type: InterestLeg

1.26.4 Derived Types:

1.26.5 Figure:

@ dayCountFraction %

S DayCountFraction

EF] - :
@ compounding

Compounding

InterestCal culation

1.26.6 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>



1.27 InterestCalculationReference
1.27.1 Description:

Reference to an interest calculation component.

1.27.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type Reference)
* The abstract base class for all types which define intra-document pointers.
1.27.3 Used by:

*  Complex type: CompoundingRate
1.27.4 Derived Types:

1.27.5 Figure:

*

InterestCal cul ationReference

[

1.27.6 Schema Fragment:

<xsd: conpl exType nane="Int erest Cal cul ati onRef erence" >
<xsd: annot ati on>
<xsd: docunment ati on. xm : | ang="en" >
Ref erence to an interest cal cul ati on conponent.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Reference"> .
<xsd:attri bute nane="href" type="xsd:|DREF" use="required" ecore:reference="Interest Cal cL
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.28 InterestLeg

1.28.1 Description:

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

1.28.2 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

1.28.3 Used by:
* Element: interestLeg

1.28.4 Derived Types:

1.28.5 Figure:


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Element.interestLeg

@ |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

1.28.6 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



1.29 InterestLegCalculationPeriodDates

1.29.1 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.

1.29.2 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.

1.29.3 Used by:
Complex type: InterestLeg

1.29.4 Derived Types:

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

InterestL egResetDates

@ interestL egPaymentDates %

AdjustableOrRelativeDates

1.29.6 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>



1.30 InterestLegCalculationPeriodDatesReference
1.30.1 Description:

Reference to the calculation period dates of the interest leg.

1.30.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type Reference)
* The abstract base class for all types which define intra-document pointers.
1.30.3 Used by:

+  Complex type: InterestLegResetDates

1.30.4 Derived Types:

1.30.5 Figure:

*

InterestL egCal cul ationPeriodDatesReference

1.30.6 Schema Fragment:

<xsd: conpl exType nane="Int er est LegCal cul ati onPeri odDat esRef er ence" >
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an?;"en"> ) )
Ref erence to the cal culafion period dates of the interest |eg.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Reference">

<xsd:attri bute nane="href" type="xsd:|DREF" use="required" ecore:reference="InterestlLegC

</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.31 InterestLegResetDates

1.31.1 Description:

1.31.2 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.

initialFixingDate (zero or one occurrence; of the type RelativeDateOffset) Initial fixing date expressed as an
offset to another date defined elsewhere in the document.

fixingDates (zero or one occurrence; of the type AdjustableDatesOrRelativeDateOffset) Specifies the fixing
date relative to the reset date in terms of a business days offset, or by providing a series of adjustable dates

1.31.3 Used by:
*  Complex type: InterestLegCalculationPeriodDates

1.31.4 Derived Types:

1.31.5 Figure:

@ cal culationPeriodDatesReference
InterestL egCal cul ationPeriodDatesReference

]

@ resetRelativeTo
ResetRel ativeToEnum
* | @ resetFrequency
InterestL egResetDates ResetFrequency

@ ®initial FixingDate
—/|RelativeDateOffset

G @ fixingDates
—|AdjustableDatesOrRel ativeDateOffset

1.31.6 Schema Fragment:

<xsd: conpl exType name="Int er est LegReset Dat es" >
<xsd: sequentce> . . . .
<xsd: el ement nane="cal cul ati onPeri odDat esRef erence" type="InterestLegCal cul ati onPeri odDat e:
<xsd: annot ati on>
<xsd: docunentatjon xpml:Ilang="en"> )
A pointer style referencé to the associated calc
n

¢ L a ation
peri od dates” conponent defined el sewhere t he

ul
docunent .
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</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce> . .
<xsd: el ement nane="resetRel ati veTo" type="Reset Rel ati veToEnuni' >
<xsd: annot ati on>
<xsd: docunent ati on 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 cul ation period end date. |f the reset
frequency I's specified as daily this el enent nust not be
i ncl uded: .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el ement nanme="reset Frequency" type="Reset Frequency">
<xsd: annot ati on> .
<xsd: docunentation xpl:|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 cul ation 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 | on>
</ xsd: el enent >
</ xsd: choi ce> o o . .
<xsd: el ement name="initial Fi xi ngDate" type="Rel ativeDateOfset" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunent ati on xnl :lang="en">
Initial leIaﬁ dat e expréssed as an offset to another date
defined el sewhere in the docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o . . .
<xsd: el ement name="fi xi ngDat es" type="Adj ustabl eDatesOrRel ati veDateO fset" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">, ]
SPeCIfIES the fixing daté relative to the reset date in terns
of ~a business days offset, or by providing a series of
adj ust abl e dates
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.32 LegAmount

1.32.1 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.

1.32.2 Contents:

Either
currency (exactly one occurrence; of the type Currency) The currency in which an amount is denominated.
Or

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

Or

currencyReference (exactly one occurrence; of the type IdentifiedCurrencyReference) The currency in which
an amount is denominated.

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 DeprecatedVariance) DEPRECATED This element will be
removed in the next FpML major version. Return Swap model should not be used for Variance Swaps, use the
Variance Swap Product. Specifies Variance for Variance Leg.

calculationDates (zero or one occurrence, of the type AdjustableRelativeOrPeriodicDates) Specifies the date
on 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.

1.32.3 Used by:

Complex type: ReturnSwapAmount
»  Complex type: InterestLeg

1.32.4 Derived Types:

Complex type: ReturnSwapAmount

1.32.5 Figure:
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@ currency
Currency

@ determinationM ethod a

DeterminationMethod

IdentifiedCurrencyReference

@ currencyReference %

@ @ paymentCurrency
PaymentCurrency
* @ referenceAmount
LegAmount ReferenceAmount

®formula
Formula

@ encodedDescription
bin.base64

@ variance
DeprecatedV ariance

@ @ calculationDates
—/|AdjustableRelativeOrPeriodicDates

1.32.6 Schema Fragment:

<xsd: conpl exType nanme="LegAmunt" >
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en"> ) ) )
At Re describing the ampunt that will paid or received on each
of e paynent dates. This tyPe is used to define both the Equity
Amount and the Interest Anpun
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: choi ce m nCccurs="0">
<xsd: el ement nanme="currency" type="Currency">
<xsd: annot ati on>
<xsd: docunentatjon xpl:lang="en"> )
The currency in which an"anount is denoni nat ed.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nane="det er m nati onMet hod" type="Determ nati onMet hod" >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> )
Specifies the nethod according to which an anpunt or a date
is determ ned. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > o
<xsd: el ement nanme="currencyReference" type="IldentifiedCurrencyReference">
<xsd: annot ati on> _
<xsd: docunentatjon 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 ement >
</ xsd: choi ce> . .
<xsd: el ement nane="paynent Currency" type="Payment Currency" m nCccurs="0" fpnl-annotation: de
<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 will be



denoni nated. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: choi ce>
<xsd: el ement nanme="ref erenceAnount” 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 ement nanme="fornul a" type="Formla">
<xsd: annot ati on> _
<xsd: docunmentati on xm : | ang="en" > o
Specifies a fornmula, wth its description and conponents.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > o )
<xsd: el ement nane="encodedDescri ption" type="xsd: base64Bi nary">
<xsd: annot ati on> .
<xsd: docunentation xnm :Ilang="en">
Description of the | eg anobunt when represented through an
encoded 1 mage. .
</ xsd: docunentati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="vari ance" type="DeprecatedVariance" fpnl-annotation: deprecated="true"
<xsd: annot ati on> .
<xsd: docunentatijon xm :lang="en"> )
DEPRECATED This el enent. will be renpoved in the next FpM
maj or version. Return Swap nodel should not be used, for
Variance Swaps, use the Variance Swap Product. Specifies
Variance for Variance Leg.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) ) ) o )
<xsd: el enent nane="cal cul ati onDat es" type="Adj ustabl eRel ati veOr Peri odi cDat es" m nQccurs="0'
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en"> ) )
Specifies the date on which a cal culation or an observation
w || be perforned for the urFose of,defgnln? the Equity
ﬁn?ynt, and in accordance to the definition tferns of this
atter.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.33 MakeWholeProvisions

1.33.1 Description:

1.33.2 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.

1.33.3 Used by:
*  Complex type: EquityExerciseValuationSettlement

1.33.4 Derived Types:

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

1.33.6 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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1.34 NettedSwapBase

1.34.1 Description:

An abstract base class for all swap types which have a single netted leg, such as Variance Swaps, and
Correlation Swaps.

1.34.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Product)

*  The base type which all FpML products extend.
additionalPayment (zero or more occurrences; of the type ClassifiedPayment) Specifies additional
payment(s) between the principal parties to the netted swap.

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

1.34.3 Used by:

*  Complex type: CorrelationSwap
Complex type: VarianceSwap

1.34.4 Derived Types:

*  Complex type: CorrelationSwap
Complex type: VarianceSwap

1.34.5 Figure:
& ® additional Payment
L g ClassifiedPayment
_
s 9 @ extraordinaryEvents
- ExtraordinaryEvents

1.34.6 Schema Fragment:

<xsd: conpl exType name="NettedSwapBase" abstract="true">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
An abstract base class for all swap t
netted | eg, such as Variance Swaps, a
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Product">
<xsd: sequence> o o )
<xsd: el enent nanme="addi tional Payment" type="C assifiedPaynment” m nCccurs="0" naxQCccurs:
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en"> o
Speci fies additional payirent(s) between the principa
parties to the netted swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="extraordi naryEvents" type="Extraordi naryEvents" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl:|ang="en"> o
Where the underlying is Shares, specifies events
affecting the 1ssuer of those shares that nmay require the
terns of "'the transaction to be adjusted.

whi ch have a single

ypes
nd Correlation Swaps.


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-correlation-swaps-4-3.xsd#Complex.CorrelationSwap
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-variance-swaps-4-3.xsd#Complex.VarianceSwap
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-correlation-swaps-4-3.xsd#Complex.CorrelationSwap
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-variance-swaps-4-3.xsd#Complex.VarianceSwap

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.35 OptionFeatures

1.35.1 Description:

A type for defining option features.

1.35.2 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.

dividendAdjustment (zero or one occurrence; of the type DividendAdjustment) Dividend adjustment of the
contract is driven by the difference between the Expected Dividend, and the Actual Dividend, which is
multiplied by an agreed Factor to produce a Deviation, which is used as the basis for adjusting the contract.
The parties acknowledge that in determining the Call Strike Price of the Transaction the parties have assumed
that the Dividend scheduled to be paid by the Issuer to holders of record of the Shares, in the ?eriod set out in
Column headed Relevant Period will equal per Share the amount stated in respect of such Relevant Period.

1.35.3 Used by:
Complex type: EquityDerivativeLongFormBase

1.35.4 Derived Types:

1.35.5 Figure:

®asian
Asian

@ barrier
Barrier

_@
@
* @ knock %
OptionFeatures — @ Knock
@
_@

@ passThrough a

PassThrough

@ dividendAdjustment

DividendAdjustment

1.35.6 Schema Fragment:

<xsd: conpl exType name="Qpti onFeat ures">
<xsd: annot ati on>
<xsd; docupentation xnl :lang="en">
Atype for defining option features.
</ xsd? docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) ) )
<xsd: el ement nane="asi an" type="Asian" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . .
An option where and average price is taken on val uation
</ xsd: docunent at i on>
</ xsd: annot at i on>
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</ xsd: el enent > . . i
<xsd: el ement name="barrier" type="Barrier"” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnl:|ang="en">
An option wth a barrier feature.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="knock" type="Knock" mi nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
A knock feature.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el ement nane="passThrough" type="PassThrough" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm : Il ang="en"> o
Pass t hrough Fayrrents fromthe underlyer, such as dividends.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o ) o ) )
<xsd: el enent nane="di vi dendAdj ust nent" type="Di vi dendAdj ust nent” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunment ati on xm : | an%:"en"> ) )
Di vi dend adjustment of the contract is driven bK t he
di fference between the Expected D vi dend, and the Actual
vidend, which is nultiplied by an agreed Factor to produce
Devi ation, which is used as the basis for adjusting the
tract, The parties acknow edge that in determ ning the
| Strike Price of the TransacCtion the parties have assuned
at the Dividend scheduled to be paid by the Issuer to,
| ders of record of the Shares, in the period set out in
Col um headed Rel evant Period w || equal per Share the anopunt
stated in respect of such Rel evant Peri od.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>



1.36 PrincipalExchangeAmount

1.36.1 Description:

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

1.36.2 Contents:

Either

amountRelativeTo (exactly one occurrence; of the type AmountReference) Reference to an amount defined
elsewhere in the document.

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.

1.36.3 Used by:
»  Complex type: PrincipalExchangeDescriptions

1.36.4 Derived Types:

1.36.5 Figure:
@ amountRelativeTo
AmountReference
* @ determinationM ethod
Principal ExchangeAmount DeterminationMethod
@ principal Amount
Money

1.36.6 Schema Fragment:

<xsd: conplexType name="Pri nci pal ExchangeAnount " >
<xsd: annot at | on>
<xsd: ocunentat|on xm : | ang="en" >
Specifies. the principal éxchange armount, either by explicit y
defining it, or by point to an amount defined sonewhere else’in
t he swap docunent.
</xsd docunent at | on>
</ xsd: annot at i on>
<xsd: chol ce> .
<xsd: el enent nane="anount Rel ati veTo" type="Anount Ref er ence">
<xsd: annot at | on>
<xsd; document ati on xm :|ang="en
Ref erence to an anount deflned elsemhere in the docunent.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement nanme="det er mi nati onMet hod" type="Deterni nati onMet hod" >
<xsd: annot at | on>
<xsd: document ati on xn :|ang="en">
Specifies the method according to which an anobunt or a date
i s determ ned.
</ xsd: docunent at i on>
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</ xsd: annot at i on>
</ xsd: el emrent > o
<xsd: el enent name="princi pal Amount" type="NMoney">
<xsd: annot ati on> |
<xsd; docunmentation xm :| an%;:"en"> )
Princi pal exchange anouni when explictly stated.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: conpl exType>



1.37 PrincipalExchangeDescriptions

1.37.1 Description:

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

1.37.2 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 (zero or 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).

1.37.3 Used by:
*  Complex type: PrincipalExchangeFeatures

1.37.4 Derived Types:

1.37.5 Figure:

4(PayerRecei ver.model j

* @ princi pal ExchangeAmount
my princip 9

Principal ExchangeAmount

G @ principal ExchangeDate
—|AdjustableOrRelativeDate

Principal ExchangeDescriptions

1.37.6 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 POI nt to an anount defi ned sohewhere el sée

in the Swap docunen
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el enent >

<xsd: el ement nane="pri nci pal ExchangeDat e" type="Adj ustabl eOr Rel ati veDate" m nCccurs="0">

<xsd: annotation> . Y
<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>



1.38 PrincipalExchangeFeatures

1.38.1 Description:
A type describing the principal exchange features of the equity swap.
1.38.2 Contents:

principalExchanges (zero or 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.

1.38.3 Used by:
Complex type: ReturnSwapBase

1.38.4 Derived Types:

1.38.5 Figure:

@ principal Exchanges

'S :? Principal Exchanges
_@

_

Principal ExchangeFeatures

® principal ExchangeDescriptions
Principal ExchangeDescriptions

1.38.6 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 ati on>
<xsd: sequence> . . .
<xsd: el ement nanme="pri nci pal Exchanges" type="Princi pal Exchanges" m nCccurs="0">
<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 ati on>
</ xsd: el emrent > . . . 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 ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.ReturnSwapBase

1.39 Representations

1.39.1 Description:
A type for defining ISDA 2002 Equity Derivative Representations.
1.39.2 Contents:

nonReliance (exactly one occurrence; of the type xsd:boolean) If true, then non reliance is applicable.

agreementsRegardingHedging (exactly one occurrence; of the type xsd:boolean) If true, then agreements
regarding hedging are applicable.

indexlt_)isglaimer (zero or one occurrence; of the type xsd:boolean) If present and true, then index disclaimer
is applicable

additionalAcknowledgements (exactly one occurrence; of the type xsd:boolean) If true, then additional
acknowledgements are applicable.

1.39.3 Used by:
*  Complex type: ExtraordinaryEvents

1.39.4 Derived Types:

1.39.5 Figure:

boolean

@ nonRdiance ﬁ

@ agreementsRegardingHedging
'S boolean

_
@ @ indexDisclaimer
—|boolean

@ additional Acknowledgements ﬁ

boolean

Representations

1.39.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Represent ati 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 at i on>
<xsd: sequence> )
<xsd: el ement nane="nonRel i ance" type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docunent ati on xnl :|ang="en"> .
If true, then non reliance is applicable.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el enent nanme="agr eenment sRegar di ngHedgi ng" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd: docunentation xnl:|lang="en">, ) )
If true, then agreenents regardi ng hedgi ng are applicable.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) ) ) )
<xsd: el ement name="i ndexDi scl ai mer" type="xsd: bool ean” m nCccurs="0">
<xsd: annot ati on>


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.ExtraordinaryEvents

I-Ie ||>
X

<xsd: docunentati on xni :| n
i nde

an
If present and true, the
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o
<xsd: el ement nanme="addi ti onal Acknow edgenents" type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docunentation xn :lang="en"> ]
If true, then additional "acknow edgenents are applicable.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

%_ di sclainer is applicable



1.40 Return

1.40.1 Description:
A type describing the dividend return conditions applicable to the swap.
1.40.2 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.

1.40.3 Used by:

Complex type: DeprecatedEquityLeg
Complex type: ReturnLeg

1.40.4 Derived Types:

1.40.5 Figure:

@ returnType %

Y ReturnTypeEnum

@ @ dividendConditions
—/|DividendConditions

Return

1.40.6 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>


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-return-swaps-4-3.xsd#Complex.DeprecatedEquityLeg
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1.41 ReturnlLeg

1.41.1 Description:

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

1.41.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type ReturnSwaplLegUnderlyer)
* Abase class for all return leg types with an underlyer.

rateOfReturn (exactly one occurrence; of the type ReturnLegValuation) Element named "valuation” in
versions prior to FpML 4.2 Second _\Norkln%Dra . 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.
1.41.3 Used by:

* Element: returnLeg

1.41.4 Derived Types:

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

@ @ paymentFrequency

Interval

@ cffectiveDate %

AdjustableOrRelativeDate

@_ @ terminationDate
AdjustableOrRelativeDate

@ underlyer

Underlyer

* @ rateOfReturn
1 ReturnLegVauation

ReturnLeg

@ notional
ReturnSwapNotional

@ amount
ReturnSwapAmount

@ return
Return

® notional Adjustments a

Notional AdjustmentEnum
0 & fxFeature
—/|FxFeature

1.41.6 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 nSwapLegUnder| yer">
<xsd: sequence> .
<xsd: el ement name="rateO Return" type="ReturnLegVal uation">
<xsd: annot ati on>
<xsd: docunentation xm :|ang="en">

El ement naped "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 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:|an?:"en">
Specifies the notional of a return IYPe swap. When used
in the equity Ie?, the definition w typically combine
t he actual amount (using the notional conhponent”defined



3% t he FpML industrY group? and the determnnation 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: annot ati on> .
<xsd: docunentation xpl:Ilang="en">

El ement naned "equityAmolunt” in versions prior to Fp

4.2 Second Wrking Draft. Specifies, in relation to each
Paynent Date, the anount to which the Paynent Date
relfates, For equity swaps this element 1S 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 enent >
<xsd: el enent 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
amount s. )
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nanme="noti onal Adj ust nents" type="Noti onal Adj ust nent Enuni' >
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en"> )
SReC|f|es the conditions that govern the adjustnent to
the nunber of units of the equity swap.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="f xFeature" type="FxFeature" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl : |l ang="en">
A quanto or conposite FX feature.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.42 ReturnLegValuation

1.42.1 Description:
A type describing the initial and final valuation of the underlyer.
1.42.2 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 type 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.

exchangeTradedContractNearest (zero or one occurrence; of the type ExchangeTradedContract)
References a Contract on the Exchange.

1.42.3 Used by:
Complex type: ReturnLeg

1.42.4 Derived Types:

1.42.5 Figure:

®initialPrice
ReturnL egValuationPrice

@ notional Reset

boolean

@ @ valuationPricel nterim
* —|ReturnLegValuationPrice

_

ReturnLegValuation 0va| uationPriceFinal

ReturnLegValuationPrice

@ paymentDates
ReturnSwapPaymentDates

—/|ExchangeTradedContract

G #® exchangeTradedContractNearest %

1.42.6 Schema Fragment:
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<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 i 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_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 nane="noti onal Reset" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd: docunentation xm:|lang="en"> ) ) )
El ement naned "equityNotional Reset"” in versions prior to FpM.
4.2 Second Working Draft. For equity swaps, this elenment 1Is
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
"I'nappl | cabl e",
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="val uationPricelnterint type="ReturnLegVal uationPrice"
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP:"en"> . .
Specifies the interimvaluation 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 nanme="val uati onPriceFi nal" type="ReturnLegVal uati onPrice">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
Specifies the final valuation 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 emrent >
<xsd: el enent nanme="paynent Dat es" type="Ret ur nSwapPaynent Dat es" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> ) ) )
El ement naned "equityPayirent Dates” in versions prior to FPNL
4.2 Second Wirking Draft. Specifies the paynent dates of the

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

m nCccur s="0">

<xsd: el ement nane="exchangeTradedCont ract Nearest" type="ExchangeTradedContract" m nCccurs='

<xsd: annot ati on> .
<xsd; docunentation xnm :lang="en">
Ref erences a Contract on the Exchange.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>



1.43 ReturnLegValuationPrice

1.43.1 Description:

1.43.2 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.

1.43.3 Used by:

Complex type: ReturnLegValuation

1.43.4 Derived Types:

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

1.43.6 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>


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.ReturnLegValuation

1.44 ReturnSwap

1.44.1 Description:

A type describing return swaps including equity swaps (long form), total return swaps, and variance swaps.
1.44.2 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.

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,dspeufles events affecting the issuer of those shares that may require the terms of the transaction to be
adjusted.

1.44.3 Used by:

* Element: equitySwap
*  Element: returnSwap

1.44.4 Derived Types:

1.44.5 Figure:

—(Z(BuyerSeIIer.model j

4
@ returnSwaplL eg

ReturnSwapL eg

@ @ principal ExchangeFeatures
—| Princi pal ExchangeFeatures

*

ReturnSwap

_

@ additional Payment
ReturnSwapA dditiona Payment

@ carly Termination
ReturnSwapEarly Termination

—O

@ extraordinaryEvents
ExtraordinaryEvents

& o &

1.44.6 Schema Fragment:

<xsd: conpl exT%/pe nane=" Ret ur nSwap" >
<xsd: annot ati on>
<xsd: docunentation xnml :lang="en">


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-return-swaps-4-3.xsd#Element.equitySwap
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Element.returnSwap

A type describing return swaps including equity swaps (long
form, total retdrn 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> o o )
<xsd: el ement nane="addi tional Payment" type="Ret urnSwapAddi ti onal Paynent" mi nCccurs="0"
<xsd: annot ati on> .
<xsd: docunent atjon xnl:Ilang="en"> o
Speci fies additional p%xnent(s) bet ween the principa

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 conmponent in order to neet the further
reuuemnsofe@ﬂysmm&

</ xsd: docunent at i on
</ xsd: annot at | on>
</ xsd: el emrent > . . . . .
<xsd: el ement nane="earl| yTerm nati on" type="ReturnSwapEarl|yTerm nati on" m nCccurs="0" nt
<xsd: annot ati on>
<xsd: docunentation xnl :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 at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="extraordi naryEvent s" type="ExtraordinaryEvents" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> o
Where the underlying is Shares, specifies events
affecting the i ssuer of those shares that may require the
terns of "the transaction to be adjusted.
</ 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>



1.45 ReturnSwapAdditionalPayment

1.45.1 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.

1.45.2 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) Classification of the payment
1.45.3 Used by:

*  Complex type: ReturnSwap

1.45.4 Derived Types:

1.45.5 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

1.45.6 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,


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.ReturnSwap

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: annot ati on> .
<xsd: docupentation xnl:Ilang="en">
assification of the paynment
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.46 ReturnSwapAmount

1.46.1 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.

1.46.2 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) If true, then cash settlement is applicable.

optionsExchangeDividends (zero or one occurrence; of the type xsd:boolean) If present and true, then
options exchange dividends are applicable.

additionalDividends ﬁzero or one occurrence; of the type xsd:boolean) If present and true, then additional
dividends are applicable.

1.46.3 Used by:

*  Complex type: DeprecatedVarianceAmount
«  Complex type: DeprecatedEquityLeg
Complex type: ReturnLeg

1.46.4 Derived Types:

 Complex type: DeprecatedVarianceAmount

1.46.5 Figure:


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.DeprecatedVarianceAmount
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-return-swaps-4-3.xsd#Complex.DeprecatedEquityLeg
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.ReturnLeg
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IdentifiedCurrencyReference

@ currency

Currency

@ determinationM ethod
DeterminationM ethod

@ currencyReference a

@ @ paymentCurrency

PaymentCurrency

@ referenceAmount a

ReferenceAmount
®formula

. Formula

_
RetumnSwapAmount ipti
urnSwapAmoun @ encodedDescription

bin.base64
@ variance

DeprecatedV ariance

AdjustableRel ativeOrPeriodicDates

@ @ calculationDates %

boolean

@ cashSettlement ﬁ

boolean

@ optionsExchangeDividends ﬁ

b o

@ additional Dividends ﬁ

boolean

1.46.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Ret ur nSwapAmount " >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ]
Specifies, in relation to each Paynment Date, the amount to which
the Paynment Date relates. For Equity Swaps this elenent is
equivalent to the Equity. Anmount termas defined in the | SDA 2002
Equity Derivatives finitions.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="LegAnount">
<xsd: sequence>
<xsd: el ement nanme="cashSettl enment" type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docunentation xnl :|lang="en"> i
If true, then cash settlenment is applicable.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . o .
<xsd: el ement nanme="opti onsExchangeDi vi dends" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> o
If present and true, then options exchange divi dends are
appl i cabl e. .
</ xsd: docunent ati on>



</ xsd: annot at i on>
</ xsd: el emrent > o o )
<xsd: el enent nane="addi ti onal Di vi dends" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en">, o
If present and true, then additional dividends are
appl i cabl e. .
</ 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>



1.47 ReturnSwapBase

1.47.1 Description:

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

1.47.2 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.

principalExchangeFeatures (zero or one occurrence; of the type PrincipalExchangeFeatures) This is used to
document a Fully Funded Return Swap.

1.47.3 Used by:

*  Complex type: EquitySwapTransactionSupplement
Complex type: ReturnSwap

1.47.4 Derived Types:

*  Complex type: EquitySwapTransactionSupplement
*  Complex type: ReturnSwap

1.47.5 Figure:

—(a:BuyerSeIIer.model j

* ® @ returnSwapleg
RetunSwepBase [ ReturnSwapl eg
0 @ principal ExchangeFeatures &
—| Principal ExchangeFeatures

1.47.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Ret ur nSwapBase" abstract="true">
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en">
A type describing the components that are common for return type
swaps, including short and long formequity swaps
representations.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Product" >
<xsd: sequence> .
<xsd: group ref="BuyerSeller.nodel" m nCccurs="0">


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/Element.
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-return-swaps-4-3.xsd#Complex.EquitySwapTransactionSupplement
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.ReturnSwap
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-return-swaps-4-3.xsd#Complex.EquitySwapTransactionSupplement
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.ReturnSwap

<xsd: annot ati on> .
<xsd: docunentation 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 ementor W shes to indicate who has_nanufactured the
Swap through representing themas the Seller. It may be
renoved in future najor revisions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup>
<xsd: elenment ref="returnSwapLeg"” naxQCccurs="unbounded"/> )
<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 xm : Il ang="en" >
This is used to docunent "a Fully Funded Return Swap
</ 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>



1.48 ReturnSwapEarlyTermination

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

partyReference (exactly one occurrence; of the type PartyReference) Reference to a party defined elsewhere
in this document which may be allowed to terminate the trade.

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

1.48.3 Used by:
*  Complex type: ReturnSwap

1.48.4 Derived Types:

1.48.5 Figure:
@ partyReference
'S PartyReference
Ret inati —
urnSwapEarly Termination ‘ Starti ngD ae
StartingDate

1.48.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Ret ur nSwapEar | yTer nmi nati on" >
<xsd: annotati on>
<xsd: docunent ati on xnl : |l ang="en"> )
A type describing the date fromwhich each of the party nmay be
allowed to termnate the trade
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el ement nanme="partyReference" type="PartyReference">
<xsd: annot ati on> .
<xsd; docunent ati on xnml : Il ang="en"> ) ) )
Reference to a Party defined el sewhere in this docunment which
may be allowed to term nate the trade.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > . .
<xsd: el enent nane="startingDate" type="StartingDate">
<xsd: annot ati on> .
<xsd: docunentation xnml :Ilang="en"> ) )
Specifies the date fromwhich the early term nation cl ause
can be exerci sed.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.ReturnSwap

1.49 ReturnSwapLeg

1.49.1 Description:

The abstract base class for all types of Return Swap Leg.

1.49.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type Leg)
*  Asupertype of leg. All swap legs extend this type.

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) DEPRECATED This element will be
removed in the next FpML major version. Frequency at which this leg pays.

1.49.3 Used by:

* Element: returnSwapLeg

Complex type: DeprecatedEquityLeg

*  Complex type: DeprecatedVariancelLeg

« Complex type: InterestLeg

Complex type: ReturnSwapLegUnderlyer

1.49.4 Derived Types:

«  Complex type: DeprecatedEquityLeg

*  Complex type: DeprecatedVariancelLeg

* Complex type: InterestLeg

Complex type: ReturnSwapLegUnderlyer

1.49.5 Figure:

@ gl dentifier
1D
o 4(PayerRecei ver.model j

_

ReturnSwapl_eg L 2 paymentFrequency

Interval

)
g

1.49.6 Schema Fragment:

<xsd: conpl exType name="ReturnSwapLeg" abstract="true">
<xsd: annot ati on>
<xsd: docunent atjon xmni :lang="en">
The abstract base class for all types of Return Swap Leg.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Leg">
<xsd: sequence> .
<xsd: group ref="Payer Recei ver. nodel "/ >


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Element.returnSwapLeg
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<xsd: el ement nane="paynent Frequency" type="Interval" m nCccurs="0" fpm -annotati on: depr
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> )
DEPRECATED This el enment will be renmpved in the next FpM
maj or. version. Frequency at which this | eg pays.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence> o .
<xsd:attribute nane="legldentifier" type="xsd:|1D" fpm -annotation: deprecated="true" fpm -
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en"> o
DEPRECATED This_elenment will be renaned to id in the next
maj or FpM. ver si on.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</xsd:attribute>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.50 ReturnSwapLegUnderlyer

1.50.1 Description:

A base class for all return leg types with an underlyer.

1.50.2 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
this leg of the swap. When defined in relation to a date specified somewhere else in the document (through 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 this 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 termination date of the other leg of
the swap.

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

1.50.3 Used by:
Complex type: ReturnLeg

1.50.4 Derived Types:
Complex type: ReturnLeg

1.50.5 Figure:
@ |egldentifier
1D
4(PayerReceiver.model j
@‘paymentFrequmcy a
Interval

* @ cffectiveDate

ReturnSwaplegUnderlyer : AdjustableOrRelativeDate

@ @ terminationDate
AdjustableOrRelativeDate

@ underlyer
Underlyer

1.50.6 Schema Fragment:

<xsd: conpl exType nanme="Ret ur nSwapLegUnder | yer" abstract="true">
<xsd: annot ati on>
<xsd: docunent ation xm : | ang="en"> i
A base class for all return leg types with an underlyer.


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.ReturnLeg
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.ReturnLeg

</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent
<xsd: ext ensi on base="Ret ur nSwaplLeg" >
<xsd: sequence>
<xsd: el enent nane="effectiveDate" type-"AdJustabIeCXReIatlveEnte">
<xsd: annot at | on>

<xsd: document ation xm : Iang
Specifies the effective date of this leg of the swap.
en defined in relation to a date sPeC|f|ed somewher e
el se in the docurment (throu h the relative
conponent), this element wrll typ cal 'y point to t he
effective date of the other |eg of the swap

</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . . . .
<xsd: el enent nane="terni nati onDate" type="Adj ustabl eOr Rel ati veDate">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">

Specifies the termnation date of this |eg of the swap
en defined in relation to a date SPEC!erd somewher e
el se in the docunment (through the relativeDate
conponent), this elenent w Il typlcallx poi nt to t he
termnation date of the other Ieg of the swap.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement name="under|yer" type="Underlyer">
<xsd: annot at | on>
<xsd: document ation xml : | ang="en">
Specifies the underlying component of the |eg, which can
be either one or many and consists in elither equity,
{Hdex or convertibl e’ bond conponent, or a conbination of
ese
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conp exCont ent >
</ xsd: conpl exType>



1.51 ReturnSwapNotional

1.51.1 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.

1.51.2 Contents:

Either

amountRelativeTo (exactly one occurrence; of the type AmountReference) Reference to an amount defined
elsewhere in this document.

Or

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.

1.51.3 Used by:

*  Complex type: DeprecatedEquityLeg
» Complex type: InterestLeg
Complex type: ReturnLeg

1.51.4 Derived Types:

1.51.5 Figure:
@ amountRel ativeTo
[AmountReference
* 5 @ determinationMethod
ReturnSwapNotional DeterminationMethod
@ notional Amount
Money

1.51.6 Schema Fragment:

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

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

equity | eg. .
</ xsd: docungent ati on>
</ xsd: annot at i on>
<xsd: choi ce> )
<xsd: el enent nane="anount Rel ati veTo" type="Anount Ref erence">


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-return-swaps-4-3.xsd#Complex.DeprecatedEquityLeg
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.InterestLeg
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.ReturnLeg

<xsd: annot ati on> .
<xsd; docunent ati on xm : | ang="en"> ) )
Ref erence to an anmount défined el sewhere in this docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="det er m nati onMet hod" type="Determ nati onMet hod" >
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> )
Specifies the nmethod according to which an anmpunt 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: annotation> .
<xsd: docunpentation xnl :Ilang="en">
The notional anount.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choj ce> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



1.52 ReturnSwapPaymentDates

1.52.1 Description:
A type describing the return payment dates of the swap.
1.52.2 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.

1.52.3 Used by:
Complex type: ReturnLegValuation

1.52.4 Derived Types:

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

1.52.6 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


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.ReturnLegValuation

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>



1.53 StartingDate

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

Either

dateRelativeTo (exactly one occurrence; of the type DateReference) Reference to a date defined elswhere in
the document

Or

adjustableDate (exactly one occurrence; of the type AdjustableDate) Date from which early termination
clause can be exercised

1.53.3 Used by:

Complex type: DeprecatedVarianceAmount
*  Complex type: ReturnSwapEarlyTermination

1.53.4 Derived Types:

1.53.5 Figure:

@ dateRelativeTo a

* DateReference
:
StartingDate @ adjustableDate %

AdjustableDate

1.53.6 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:"DateREference">
<xsd: annot at i on>
<xsd: docunment ati on xnl :|lang="e
Reference to a date defined elsmhere in the docunent
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="adj ust abl eDate" type="Adj ust abl eDat e">
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en">
Date fromwhich early tefm nation clause can be exercised
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: e[ enent >
</ xsd: chol ce>
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.DeprecatedVarianceAmount
http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.ReturnSwapEarlyTermination

1.54 StubCalculationPeriod

1.54.1 Description:
A type describing the Stub Calculation Period
1.54.2 Contents:

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

1.54.3 Used by:
e Complex type: InterestLeg

1.54.4 Derived Types:

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

1.54.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" St ubCal cul ati onPeri od" >
<xsd: annot ati 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: annot ati on> _
<xsd: docunmentation xm : | ang="en"> o )
Choi ce grouP bet ween mandatory specification of initia
apdboptlona specification of " final stub, or nmandatory
st ub.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> L
<xsd: el ement name="initjal Stub” type="Stub"/>
<xsd: el enent nanme="final Stub"” type="Stub" m nCccurs="0"/>
</ xsd: sequence> .
<xsd: el ement nanme="final Stub" type="Stub"/>
</ xsd: choi ce>
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.InterestLeg

1.55 Variance

1.55.1 Description:

A type describing the variance amount of a variance swap

1.55.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type CalculationFromObservation)
* Abstract base class for all calculation from observed values

varianceAmount (exactly one occurrence; of the type Money) Variance amount, which is a cash multiplier.
Either

volatilityStrikePrice (exactly one occurrence; of the type NonNegativeDecimal)

Or

varianceStrikePrice (exactly one occurrence; of the type NonNegativeDecimal)

varilancb(?Cap (zero or one occurrence; of the type xsd:boolean) If present and true, then variance cap is
applicable.

unadjustedVarianceCap (zero or one occurrence; of the type PositiveDecimal) 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.

boundedVariance (zero or one occurrence; of the type BoundedVariance) Conditions which bound variance.
The contract specifies one or more boundary levels. These levels are expressed as prices for confirmation
purposes Underlyer price must be equal to or higher than Lower Barrier is known as Up Conditional Swa
Underlyer price must be equal to or lower than Upper Barrier is known as Down Conditional Swap Underlyer
price must be equal to or higher than Lower Barrier and must be equal to or lower than Upper Barrier is known
as Barrier Conditional Swap.

exchangeTradedContractNearest (zero or one occurrence; of the type ExchangeTradedContract)
Specification of the exchange traded contract nearest.

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.

1.55.3 Used by:
*  Complex type: VarianceAmount

1.55.4 Derived Types:

1.55.5 Figure:


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-variance-swaps-4-3.xsd#Complex.VarianceAmount

@ initialLevel
decimal

@ closingLevel d

boolean

@ expiringLevel ﬁ

boolean

@ @ expectedN 4
positivel nteger

@ varianceAmount a

Money
@ volatilityStrikePrice
'S NonNegativeDecimal
Variance — X . .
@ varianceStrikePrice
NonNegativeDecimal
@ varianceCap

boolean

@ unadjustedV arianceCap
PositiveDecimal

@ boundedVariance

BoundedVariance

@ exchangeTradedContractNearest
ExchangeTradedContract

Q\D@@@@

@ vegaNotional Amount #

decimal

1.55.6 Schema Fragment:

<xsd: conplexType name="Vari ance">
<xsd: annot at | on>
<xsd: docunment atj on xm : I ang="en">
A type descri bing the vari ance anount of a variance swap
</ xsd? docunent at i on>
</ xsd: annot at | on>
<xsd: conpl exContent> _ —
<xsd: ext ensi on base="Cal cul ati onFrontbservati on">
<xsd: sequence>
<xsd: el enent name="vari anceAnount" type="NMoney">
<xsd: annot at i on>
<xsd: docunment ati on xm :|ang="en"
Variance amount, which i§ a cash mul tiplier.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: annot ati on> _
<xsd: documrent ati on xml :lang="en"> o
Choi ce between expressing the strike as volatility or
vari ance.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: el enent name="vol atilitySt
ri

i kePrice" type="NonNegativeDecinal"/>
<xsd: el enent name="vari anceS

ri
kePri e‘ t ype="NonNegat'i veDeci mal "/ >



</ xsd: choi ce> . .
<xsd: el ement name="vari anceCap" type="xsd: bool ean” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> ) )
If present and true, then variance cap is applicable.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >

<xsd: el ement nane="unadj ust edVari anceCap" type="PositiveDeciml" m nCccurs="0">

<xsd: annot ati on>
<xsd: docunentation xnl :l ang="en"> | )
For use when varianceCap is applicable. Contains the
scaling factor of the Varjiance Cap that can differ on a
trade-Dby-trade basis in the European narket. For exanple,
a Variance Cap of 2.5"2 x Variance Strike Price has an
unadj ust edVari anceCap of 2.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el emrent nane="boundedVari ance" type="BoundedVari ance" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatijon xm :lang="en"> o
Condi tions which bound variance. The contract specifies
one or nore boundary levels. These | evels are expressed
as prices for confirmation purposes Underl|yer price must
be equal to or higher than Lower Barrier is known as Up
Conditional Swap Underlyer price nust _be equal to or
[ ower than Upper Barrier Is known as Down Conditiona
Swap Underlyer price must be equal to or higher than
Lower Barrier and nust be equal to or |ower than Upper
Barrier is known as Barrier Conditional Swap
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: el enent nane="exchangeTradedCont ract Near est" type="ExchangeTradedContract"

<xsd: annot ation> . .
<xsd: docunent ati on xn1:|an%: en">
Speci fication of the exchange traded contract nearest.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent > ) ) )
<xsd: el ement nanme="vegaNoti onal Amount" type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">

Vega Noti onal represents t he apProxinate gai n/ | oss at
mafurity 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 at i on>

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

</ xsd: conmpl exCont ent >

</ xsd: conpl exType>

m nCccl



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

AdjustableOrRelativeDate
@ underlyer
Underlyer

[ ReturnLegValuation

ReturnLeg

@ notional
ReturnSwapNotional

@ amount
ReturnSwapAmount

@ return
Return

Notional AdjustmentEnum
9 @ fxFeature
—|FxFeature

2.2.6 Schema Fragment:

@ notional Adjustments a




<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
—|Pri nci pal ExchangeFeatures

@ returnSwap
ReturnSwap C* @ odditional Payment

ReturnSwapA dditional Payment

@ carlyTermination
ReturnSwapEarly Termination

:

) @ extraordinaryEvents

ExtraordinaryEvents

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/fpml-4-3-9-tr-1/html/fpml-eq-shared-4-3.xsd#Complex.ReturnSwapBase
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2.5 variancelLeg

2.5.1 Description:

DEPRECATED This element will be removed in the next FpML major version. Return Swap model should not
be used for Variance Swaps, use the Variance Swap Product. The variance leg of the return swap.

2.5.2 Contents:
Element variancelLeg is defined by the complex type DeprecatedVarianceleg
2.5.3 Used by:

2.5.4 Substituted by:

2.5.5 Figure:
@ |egldentifier
ID
4|:PayerReceiver.model j
@ @ paymentFrequency
~interval
@ variancel eg | @ underlyer
DeprecatedVariancel eg Underlyer
O @ cquityValuation
EquityValuation
@ equityAmount
DeprecatedV arianceAmount

2.5.6 Schema Fragment:

<xsd: el ement nane="vari ancelLeg" type="DeprecatedVari anceLeg" substitutionG oup="returnSwaplLeg"
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
DEPRECATED This elenment will be renmoved in the next FpM. najor
version. Return Swap nodel should not be used for_ Variance JS\/\fczlps,
use the Variance Swap Product. The variance leg of the return
swap. .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >



3 Groups



3.1 Feature.model

3.1.1 Description:
A group containing Swap and Derivative features
3.1.2 Contents:

;eature (zero or one occurrence; of the type OptionFeatures) Asian, Barrier, Knock and Pass Through
eatures

fxFeature (zero or one occurrence; of the type FxFeature) Quanto, Composite, or Cross Currency FX features
3.1.3 Used by:

*  Complex type: EquityDerivativeBase

3.1.4 Figure:

@ feature

2 OptionFeatures
CE
= @ fxFeature
FxFeature

3.1.5 Schema Fragment:

<xsd:8roup nanme="Feat ur e. nodel ">
<xsd: annot ati on> .
<xsd: docunentatjon xnl:lang="en">, )
A group containing Swap and Derivative features
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el ement name="feature" type="QOptionFeatures” m nCccurs="0">
<xsd: annot ati on>
<xsd; docunment ati on xm ;| ang="en" >
Asi an, Barrier, Knock and Pass Through features
</ xsd: docunent at 1 on>
</ xsd; annot at | on>
</ xsd: el ement > .
<xsd: el ement nane="f xFeature" type="FxFeature" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en">
Quanto, Conposite, or Cross Currency FX features
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>


http://www.fpml.org/spec/fpml-4-3-9-tr-1/html/fpml-eqd-4-3.xsd#Complex.EquityDerivativeBase

4 Schema listing

<xsd: schenn ecore; nsPrefix="fp ;
<xsd: 1 ncl ude_schenalLocati on="f pm -opti on-shar ed-4-3. xsd"/
<xsd: conpl exType name="Addi ti onal Di srupti onEvents">
<xsd: annot ati on>
<xsd; docupentation xnm :;lang="en"> ) ) o
A type for defining | SDA"2002 Equity Derivative Additiona
Di stuption Events
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: el ement nanme="changel nLaw' type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docunment ati on xm :| ang="en" > )
If true, then change in aw is applicable
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el enrent nanme="fail ureToDel i ver" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunpentation xm :|ang="en"> ) )
Where the underlying Is Shares and the transaction is
physically settled, "'then, if true, a failure to deliver the
shares on the settienent date w |l not be an event of
default for the purposes of the master agreement.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . o
<xsd: el ement nanme="insol vencyFiling" type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> .
If true, then insolvency filing is applicable
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="hedgi ngDi srupti on" type="xsd: bool ean">
<xsd: annot ati on> _
<xsd: docunentation xml:lang="en"> )
If true, then hedging diSruption is applicable
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement nanme="| ossO St ockBorrow' type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docunentation xm ;lang="en"> ) )
If true, then | oss of stock borrow is applicable
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="i ncr easedCost Of St ockBorrow' type="xsd: bool ean">
<xsd: annot ati on> .
<xsd: docunentation xnl :Ilang="en"> ) )
If true, then increased cost of stock borrow is applicable
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="i ncr easedCost Of Hedgi ng" type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> ) ) )
true, then jncreased Cost of hedging is applicable
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > o
<xsd: el ement nane="det er m ni ngPart yRef erence" type="PartyReference">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) o
A reference to the party which deternines additiona
di sruption events
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> o
<xsd: conpl exType nanme="Addi ti onal Paynent Anount " >
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an9:"en"> ) )
Specifies the amobunt of the fee along wi th, when applicable,
the fornmula that supports its deternination
</ xsd: docunent ati on>
</ xsd: annot at i on>

ecor e; package="org. fpnm " Score:docunentRoot:"FpNL" t ar get Nant



<xsd: sequence> .
<xsd: el ement nanme="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 ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > .
<xsd: el emrent nanme="fornmul a" type="Formla" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunmentati on xm : | ang="en"> o
Specifies a fornmula, wth its description and conponents.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</xsd:conPIexType> . .
<xsd: conpl exType name="Adj ust abl eDat eOr Rel at i veDat eSequence” >
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en"> . .
A type describing a date defined as subject to adjustment or
defined in referénce to another date through one or severa
date offsets.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choij ce> ) )
<xsd: el enent nanme="adj ust abl eDat e" type="Adj ust abl eDat e" >
<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 daY hat 1s not a business day in the
speci fied business centers, together wth the convention
for adjusting the date.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nanme="rel ati veDat eSequence" type="Rel ati veDat eSequence" >
<xsd: annot ati on> _
<xsd: docunmentation xm : | ang="en">

A date specified in relafion to some other date defined in
t he docunent (the anchor date), where there is the .
opportunity to speplfY a conbination of offset rules. This
conponent Will typically be used for defining the valuation

date in relation"to the payment 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: choi ce> )
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> .
<xsd: conp exT¥pe nane="BoundedCorrel ati on">
<xsd: annot ati on>
<xsd: docunentatijon xm :lang="en"> )
A type describing correlation bounds, which forma cap and a
floor on the realized correl ation.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> o ) )
<xsd: el emrent nanme="m ni munBoundar yPer cent" type="xsd: decimal" m nQccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) )
ni num Boundary as a pefcentage of the Strike Price.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="maxi nunBoundar yPer cent" type="xsd: decimal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en"> ) )
Maxi mum Boundary as a pefcentage of the Strike Price.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exT¥pe nane="BoundedVari ance" >
<xsd: annot ati on>
<xsd: docunentatijon xnm :|ang="en"> )
A type describing variance bounds, which are used to excl ude
noney price val ués outside of the specified range In a,UR
Conditional Swap Underlyer price nust be equal fo or higher
than Lower Barrier In a Down Conditional Swap Underlyer price
nust be equal to or |ower than Upper Barrier In a Cofridor

a
e
e



Condi tional Swap Underlyer price nust be equal to or higher
Ehan_Lower Barrier and nust be equal to or |ower than Upper
arrier.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) )
<xsd: el enent nanme="real i sedVari anceMet hod" type="Real i sedVari anceMet hodEnuni' >
<xsd: annot ati on> .
<xsd: docunent ati on xni:laag: en"> . .
The contract specifies et her which price nust satisfy the
boundary conditi on
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="daysl nRangeAdj ust nent" type="xsd: bool ean">
<xsd: annot at i on>

<xsd: docunent ati on xn1:laag:"en"> )
The contract specifies et her the notional should be
scal ed by the Nunber of Days I n Range divided by the
Expected’ N. The nunber of ys in Ranges refers’to the
nunmber of returns that contribute to the realized

volatility. )
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement name="upperBarrier" type="NonNegativeDeci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%;"en"> ]
observations above this price level will be excluded
fromthe variance cal cul ati on
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement nanme="| owerBarrier" type="NonNegativeDeci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%;"en"> ]
Al'l observations below this price level will be excluded
fromthe variance cal cul ati on
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conp exT¥pe nane="Cal cul at edAmount" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xm : Il ang="en"> )
An abstract base class for all cal cul at ed noney anmpunts, which
are in the currency of the cash nultiplier of the calcuiation
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) o )
<xsd: el ement nane="cal cul ati onDat es" type="Adj ustabl eRel ati veOr Peri odi cDat es" m nQccur s="
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en"> ) )
Specifies the date on which a calculation or an observation
w |l be perfornmed for the purpose of calculating the
amount . )
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . . .
<xsd: el ement nane="observationStartDate" type="AdjustableO RelativeDate" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en">, )
The start of the period over which observations are made
whi ch are used in the cal cul ati on Used when the observation
start date differs fromthe trade date such as for forward
starting swaps,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) o )
<xsd: el enent nanme="opti onsExchangeDi vi dends" type="xsd: bool ean” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> o
If present and true, then options exchange divi dends are
appl i cabl e. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent nane="addi ti onal Di vi dends" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en">, o
If present and true, then additional dividends are
appl i cabl e.



</ 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" mi nCccurs="0">
<xsd:annot ation> | Y
<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
given Ex-Date, the daily observed Share Price for that da
i's adj usted (reduced% by the cash dividend and/or the cas
val ue” of 'any non cash dividend per Share flncludlng
Ext raordi nary Dividends) declared by the [ssuer
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</xsd:conPIexType> . .
<xsd: conpl exType name="Cal cul ati onFronmObservati on" abstract="true">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en"> i
Abstract base class for all calculation fromobserved val ues
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: choi ce> o .
<xsd: el ement name="initial Level " type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xm:lang="en"> .
Contract will strike off "this initial |evel
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="cl osi ngLevel " type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP:"en"? )
If true this contract wll strike off the closing |eve
of the default exchange traded contract
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > o
<xsd: el ement nane="expiringLevel" type="xsd: bool ean">
<xsd: annot ati on> _
<xsd: docunent at i on xn1:|anP:"en"? o
If true this contract wll strike off the expiring |eve
of the default exchange traded contract
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: choi ce> o .
<xsd: el ement nanme="expect edN' type="xsd: positivelnteger"” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en">
Expect ed nunber of trading days
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<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 i on>
<xsd: sequence> . .
<xsd: el ement nanme="conmpoundi nghet hod" type="Conpoundi ngMet hodEnuni >
<xsd: annot ati on>
<xsd: docunmentati on xm : |l ang="en"> . ) )
If nore that one cal cul ation period contributes to a single
paynment ampunt this el enent specifies whether conppundlng
I s"applicable, and if so, what conpounding nethod is to be
used. This el ement nust pnl¥ be included when nore that one
cal cul ati on period contributes to a single paynment anount.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="conmpoundi ngRat e" type="Conpoundi ngRat e" >
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an?:"en"> ) )
Def | nes a,conBoundlng 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 i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conpl exType nanme="Conpoundi ngRat e" >
<xsd: annot at | on>
<xsd docunentation xnl:lang="en">
type defining a conpounding rate. The conPoundlng i nterest
can ei ther point back to the“interest calculation node on the
Interest Le or be defined specifically.
</ xsd: docunentat i on>
</ xsd: annot at i on>
<xsd: chol ce> ) )
<xsd: el enent nane="interestLegRate" type="InterestCal cul ati onRef erence">
<xsd: annot ati on> _
<xsd; docunent ati on xm :lang="en"> )
Reference to the interest calculation node on the Interest

</xsg docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > o
<xsd: el enent nane="specificRate" type="InterestAccrual sMethod">
<xsd: annot at i on>
<xsd; document ati on xm : | ang="en">
Defines a specific rate.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd; elenEnt>
</ xsd: choi ce>
</ xsd: conpl exType> )
<xsd: conp exType nane="Correl ati on">
<xsd: annota I on>
<xsd: docunment ati on xm :1ang="en">
A type descri bing the cofrelation amount of a correlation swap
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: conpl exContent > _ -
<xsd: ext ensi on base="Cal cul ati onFrontbservati on">
<xsd: sequence> )
<xsd: el enent nane="noti onal Anount" type="Nbney">
<xsd: annot at | on>
<xsd: docupentation xm:la ang="en"
Not i onal anpunt, which i§ a cash nmul tiplier
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="correl ationStrikePrice" type="Correl ationVal ue">
<xsd: annot at | on>
<xsd: document ation xm_:|ang="en">
Correlation Strike Price
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="boundedCorrel ati on" type="BoundedCorrel ati on" m nCccurs="0">
<xsd annot ati on>
<xsd: document at i on xm : 1 ang="en" >
Bounded Correl ation
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > o .
<xsd: el enent nane="nunber O Dat aSeri es" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xm : | ang="en">

Nurmber of data series, nornal narket practice is that
correlatlon data sets are drawn f ron1geog aphi ¢ nmar ket
areas, such as Anerica, Europe and Asia Pacific, each
of these geographic areas will have its own data series

to avoi d confagli on
</ 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>

<xsd: conp exT¥pe nane="Depr ecat edVari ance" fpm -annotation: deprecated="true" fpm -annotation

<xsd: annot at | on>
<xsd: docunment ati on xm : 1l ang="en"> )
DEPRECATED This type w | “be renoved in the next FpM. ngjor
version. A type describing the variance anmount of a variance

swap.
</ xsd: docunent ati on>
</ xsd: annot ati on>



<xsd: sequence>
<xsd: choj ce> )
<xsd: el enent nane="initial Level" type="xsd: decrnal"/>
<xsd: el ement nane="cl osi ngLevel " type="xsd: bool ean"/ >
</ xsd: choi ce>
<xsd: el enent nane="vari anceAmount" type="Money"/>
<xsd: chol ce>
<xsd: el enent nane="vol atilityStrikePrice" type="xsd:deciml"/>
<xsd: el enent nane="varianceStri kePrice" type="xsd: decimal "/ >
</ xsd: choi ce>
<xsd: el enent nane= "expectedN' ty e— 'xsd: i nteger” nrancurs—"O"/>
<xsd: el enent nane= varranceCae pe=' xsd bool ean” mi nCccurs="0"/>
<xsd: el ement nanme="unadj ust ed arrancecap type="xsd: deci nal * m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on_ xn : | ang="en" >
For use when varianceCap is applicable, Contains the
scaling factor of the Variance Cap that can differ on a
trade- y-trade basrs in the European market. For exanple, a
Vari ance Ca 5n2 x Variance Strike Price has an
unadj ust ed arranceCap of
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="exchan eTradedContract Nearest" type="ExchangeTradedContract" m nQccur:
<xsd: el ement nane="vegaNofi onal Amount" type="xsd: deti mal" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentatron xm : I ang="en" >

Vega Noti onal presents t he approxrnate gai n/| oss at
maturity for a 1% dj fference ween RVol “(reali ed volz
and KVo strike vol). It does not necessarily represen

t he Vega sk of the trade.
</ xsd: docunentatron>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType nane="Deprecat edVari anceAnount" fpnl -annotati on: deprecat ed="true" fpmni -annot
<xsd: annot at i on>
<xsd docunentatron xm : 1l ang="en" > )
RECATED This type wll be reppved in the next eNL naj or
versron Ret urn. Swap nodel should not be used ari ance
Swa s use the Variance SwaR Product . Specrfres |n relation to
eac qurty Paynent Dat e e amount to which the qurty
Paynent e relates for Variance Swaps. Unless ot herw
specrfred this term has the neaning defined in the ISDA 2002
Equity Derivatives Definitions.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: conpl exContent > .,
<xsd: ext ensi on base="Ret ur nSwapAmount " >
<xsd: sequence> ) ) )
<xsd: el enent nane="cashSett| enent Paynent Date" type="Adj ustabl eOr Rel ati veDate" ni nQccl
<xsd: annot at | on>
<xsd docunentation xnl:lang="en">
prcally specified as a nunber of days foll omnnP t he
uat| on date, such as one settlenent cycle fol [ow ng
he val uati on date. Nunmber of days can vary in the
European mar ket .
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="observationStartDate" type="StartingDate" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm ;| ang="en"
The start of the period over mhrch observations are

nmade to determ ne the vari ance. Used when the date
drffers fromthe trade date such as for forward
starting variance_swaps.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

<xsd: el enent nane="al | Di vi dends" type="xsd: bool ean" mi nCccurs="0">
<xsd: annot at | on> W
<xsd: document ati on xm : | ang="en">
Re resents t he Eur opean ster Cbnfrrnatron val ue of
dends whi ch, when app i cable, signifies that,
for a grven -Date, the dail observed Share Price for
that da |s adkusted (reduced by the cash dividend
and/ or the cash val ue of any non cash dividend per
Share (including Extraordinary Dividends) declared by
the |ssuer.
</ xsd: document at i on>
</ xsd: annot at i on>



</ xsd: el emrent >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conp exCont ent >
</ xsd: conP exTy e> . . .
<xsd: co ex pe nane="Depr ecat edVari anceLeg" fpnl -annotati on: deprecated="true" fpnm -annotati
<xsd: annota i on>
<xsd: document ati on xnl : | ang="en"> ) ]
DEPRECATED This type wll be reppved in the next FpM. naj or
version. Return Swap nodel should not be used for Variance
Swaps, use the Variance Swap Product. A type describing the
varl ance Ie? of the return swap.
</ xsd: docunentati on>
</ xsd: annot at i on>
<xsd: conplebentent
<xsd: ext ensi on base="Ret ur nSwaplLeg" >
<xsd: sequence>
<xsd: el enent nane="under|yer" type="Underlyer">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
SpeC|f|es the underlyer of the |eg.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . . . .
<xsd: el ement nanme="equityVal uation" type="EquityVal uation">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
Vai uation of the underlyer.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="equityAnount" type="DeprecatedVari anceAnount" >
<xsd: annot at | on>
<xsd: document ation xml : | ang="en">
Specifies, in relation to each Equity Paynent Date t he
ampunt ' to which the Equity Paynent Date relate Unl ess
ot herw se speC|f ied, this termhas the peaning deflned
in the I'SDA 2002 Equity Derivatives Definitions
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conplebentent>
</ xsd: conpl exType> .
<xsd: conpl exType name="Directional Leg" abstract="true">
<xsd: annot at | on>
<xsd docunentation xpl:lang="en"> )
An abstract base class for all directional leg types with
effectlve date, termnation date, where a payéer hakes a stream
paynents of greater than zero value to a receiver.
</xsd docunent ati on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Leg">
<xsd: sequence>
<xsd: gr oup ref =" Payer Recei ver. nodel "/ > .
<xsd: el enent nane="effectiveDate" type-"AdJustabIeCXReIatlveEnte" m nQccur s="0">
<xsd: annot at | on>
<xsd: document ati on xm : Iang
Specifies the effective ate o]

f this |leg, of the swap.
en defined in relation to a date sPeC|f|ed somewher e
el se in the docunment (through the relative
conponent), this element wll typically point to t he
effective date of the other |eg of the swap.

</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . . . .
<xsd: el enent nane="terninationDate" type="Adjustabl eOrRel ativeDate" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">

Specifies the termnation date of this |eg of the swap.
en defined in relation to a date sPeC|f|ed sonewher e
el se in the docunment (through the relativeDa
conponent), this elenent w Il typlcallx point to the
termnation date of the other Ieg of the swap.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:1D'/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >



</ xsd: conpl exType> ) )
<xsd: conpl exType name="Directional LegUnderlyer" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> | ) )
An_abstract base class for all directional |eg types with
ef fective date, termnation date, and underl|yér ere a payer
makes a stream of paynments of greater than zero value to a
receiver.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > . )
<xsd: ext ensi on base="Directional Leg">
<xsd: sequence>
<xsd: el ement nanme="underlyer" type="Underlyer">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Specifies the underlyer of the |eg.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > .
<xsd: group ref="CptionSettl|l enent. nodel "/ > .
<xsd: el ement nanme="f xFeat ure" type="FxFeature" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">
Quanto, Conposite, or Cross Currency FX features.
</ Xxsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ] ) )
<xsd: conpl exType name="Directional LegUnder| yerVal uati on" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> | ) )
An abstract base class for all directional |eg types with
effective date, term nation date, and underlyeéer, where a payer
makes a stream of paynments of greater than zero value to a
receiver.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > ) )
<xsd: ext ensi on base="Directional LegUnderl| yer">
<xsd: sequence> . . .
<xsd: el ement nane="val uati on" type="EquityVal uation">
<xsd: annot ati on>
<xsd: docunentation xnl : |l ang="en">
Val uation of the underlyer.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</xsd:conPIexType> o )
<xsd: conp exT¥pe nanme="Di vi dendAdj ust ment " >
<xsd: annotati on>
<xsd: docunentati on xnl: | ang="en"> ) )
Contai ner for Dividend Adjustnent Periods, which are used to
cal cul ate the Deviation between Expected Dividend and Actua
Dividend in that Period.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> o . o . o
<xsd: el ement nane="di vi dendPeri od" type="Di vi dendPeri odDi vi dend" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunent ation xnl ;| ang="en">
A single Dividend Adjustiment Peri od.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> o )
<xsd: conpl exType name="Di vi dendPeri od" abstract="true">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en"> o .
stract base class of all time bounded dividend period types.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> . o
<xsd: el ement nanme="unadj ustedStart Date" type="ldentifiedDate">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">



Unadj usted i ncl usive dividend period start date.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . o
<xsd: el ement nane="unadj ust edEndDat e" type="Identifi edDate">
<xsd: annot ati on>
<xsd: docunentation xn : Il ang="en">
Unadj usted i nclusive dividend period end date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="dat eAdj ust nents" type="Busi nessDayAdj ust nent s">
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en"> ) ) o
Dat e gdjustnents for all "unadjusted dates in this dividend
eri od.
</§sd:docunEntat|on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="under| yer Ref erence" type="Asset Reference" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunentation xnm :lang="en"> ) o )
Ref erence to the underlyéer which is Faglng di vi dends. This
shoul d be used in all cases, and nust be Used where there
are multiple underl |ng_assets, to avoid any anbiguity
about whi ch asset the dividend period relatées to.
</ 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> o ) o
<xsd: conpl exType name="Di vi dendPeri odDi vi dend" >
<xsd: annot ati on>
<xsd; docunpentation xpl:lang="en"> o
A time bounded dividend period, with an expected dividend for
each period.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Di vi dendPeri od" >
<xsd: sequence> o
<xsd: el enent name="di vi dend" type="Mney">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
Expected dividend in thiS period.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o .
<xsd: el ement name="multiplier" type="PositiveDeci nal">
<xsd: annot ati on>
<xsd: docupentation xnl :lang="en"> ) )
Multiplier is a percentage value which is used to
roduce Deviation by multiplying the difference between
ected Dividend and Actual "D vi dend Devi ation =
Mul tiplier * gExpected D vidend —Actual Dividend).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> .
<xsd: conp exT¥pe name="Equi t yCor por at eEvent s" >
<xsd: annot ati on>
<xsd: docupent ation xnl :|ang="en"> )
A type for defining the nerger events and their treatnent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent name="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 Merger Event consists wholly of new shares.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="shar eFor & her" type="Shar eExtraordi nar yEvent Enuni >
<xsd: annot ati on>
<xsd: docunentation xm ;lang="en"> )
The consideration paid for the original shares follow ng
the Merger Event consists wholly of cash/securities other



t han new shar es.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nane="shar eFor Conbi ned" type="ShareExtraordi naryEvent Enunt >
<xsd: annot ati on> _
<xsd: docunentation xm ;lang="en">
The consideration paid for the origin
the Merger Event consists of both C
shar es. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conp exT¥pe name="Equi t yPrem un' >
<xsd: annot ati on>
<xsd: docunent ati on xnl ;| ang="en"> ) ) )
A type used to describe the anbunt paid for an equity option
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: group ref="PayerRecei ver. nodel "/> ) )
<xsd: el enrent nanme="prem unifype" type="Prem unifypeEnunt m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm : I ang="en">
Forward start Prem umtype
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="paynent Amount" type="Money" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunent ati on xn1:|an%:"en">
The currency apount of the paymnent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="paynent Dat e" type="Adj ustabl eDate" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xnl ;I ang="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 ement name="swapPrem unm' type="xsd: bool ean” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) o
Speci fies whether or not "the premumis to be paid in the
style of payments under an interest rate swap contract.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement name="pricePer Opti on" type="Mney" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> ]
The amount of premumto be paid expressed as a function of
t he nunber of options.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="percentageCX Noti onal " type="xsd: deci mal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xpl: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 ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="EquityStrike">
<xsd: annot ati on>
<xsd: document ati on xml :

al shares foll ow ng
ash/ securities and new

I ang:" ,en" > ] ]
A type for deflnln? the Strike price for_ an equity
strike price is either: ¥|2 in respect of an index
transaction, the |level o r

otherw se determined In the tra
a share option transaction, the
otherwise determned in the tra
elfher as a percentage of notio
val ue.

el evant index specif
nsaction; or (i1i) in
price per_share’ spec or
nsaction. This can be expressed
nal amount or as an absol ute

he



</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choj ce> . . .
<xsd: el ement nanme="strikePrice" type="xsd: deci nal ">
<xsd: annot ati on> _
<xsd: docunment atj on xni:|ang="en"
The price or |evel at mhlch the option has been struck.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: sequence> . .
<xsd: el ement name="strikePercent age" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd: document atj on xni:|ang="en">
The price or |evel expreSsed as a percentage of the
forward starting spot price.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="stri keDetermi nati onDate" type="Adjustabl eOrRel ativeDate" m nQccur:
<xsd: annot at | on>
<xsd: document atj on xni: | ang="en">
The date on which the stfike is determined, where this
is not the effective date of a forward starting option.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: choi ce> )
<xsd: el enent name="currency" type="Currency" m nQccurs="0">
<xsd: annot ati on> _
<xsd: docurment ation xm : | ang="en"> )
The currency In which an amount is denoni nated.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conp exT¥pe name="Equi t yVal uati on" >
<xsd: annot at | on>
<xsd: document ati on_xnl : | ang="en" >
A }ypg for defining how and when an equity option is to be
val ue
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: choj ce m nCccurs="0"> . .
<xsd: el enent nane="val uati onDate" type="Adj ustabl eDat eOr Rel at i veDat eSequence" >
<xsd: annot at | on>
<xsd: docunentati on xm ;| ang="en">

The term "Val uation Date” is assumed to have the neaning
%gfdﬁf{ngg in the | SDA 2002 Equity Derivatives
initions.

</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) o
<xsd: el ement nanme="val uati onDat es" type="Adj ustabl eRel ati veOr Peri odi cDat es" >
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
SpeC|f|es the interimequity valuation dates of the swap.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd; elenEnt>
</ xsd: choi ce> ) i i )
<xsd: elenent nane="val uati onTi meType" type="Ti meTypeEnunt m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">

The time of day at which the calc Iatlon agent val ues the
underlying, for exanple the official closing tinme of the
exchange.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enrent nane="val uati onTi ne" type:"Bu3|nessCEnterT|ne" m nQccur s="0">
<xsd: annot ati on>
<xsd: document ati on xm : Iang
The specific tine of day at mhlch t he cal cul ati on agent
val ues the underlglng
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el enrent nane="futuresPriceVal uati on" type="xsd: bool ean" m nCccurs="0">



<xsd: annot ati on> Y
<xsd: docunpentation xm :lang="en">

The official settlenent price as announced bK the rel ated
gégpﬁpgsohg applicable, in accordance with the | SDA 2002

</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . . . .
<xsd: el ement nane="opti onsPriceVal uati on" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">
The officjal settlenent price as announced bK the rel ated
exchange 1s applicable, 1n accordance with the | SDA 2002
definifions. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</xsd:conPIexType> .
<xsd: conpl exType name="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: annot at i on>
<xsd: sequence> . .
<xsd: el ement nanme="nerger 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.
</ xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement name="tenderOffer" type="xsd:bool ean” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en"> i i
If present and true, then tender offer is applicable.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nane="tender O fer Events" type="EquityCorporateEvents" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunmentation xm : | ang="en">
| SDA 2002 Equity Tender fer Events.
</ xsd: docunentat i on>
</ xsd: annot at i on>
</ xsd: el ement > o ) ) ) )
<xsd: el ement nane="conpositi onOf Conbi nedConsi deration" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
If present and true, then conposition of conbined
consi deration is applicable.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="i ndexAdj ust nent Event s" type="I|ndexAdj ust nent Events" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xn1:|ang;"en">
| SDA 2002 Equity | ndex AQjustnent Events.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choj ce> o . ) o . )
<xsd: el ement nane="addi tional Di srupti onEvents" type="Additional Di sruptionEvents">
<xsd: annot ati on> .
<xsd: docunentation xnl;lang="en"> )
| SDA 2002 Equity Additional Disruption Events.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="failureToDel i ver" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd: docunentation xnl :Ilang="en"> )
If true, failure to deliver is applicable.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) ) )
<xsd: el ement nane="representations" type="Representations" m nCccurs="0">



<xsd: annot ati on> .
<xsd: docunentati on
I SDA 2002 Equity
</ xsd: docunentati ©
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) ) ) )
<xsd: el enent nane="national i sati onO | nsol vency" type="NationalisationO |l nsol vencyO Del i st
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> .,
The ternms "Nationalisation" and "lnsol vency" have the
neanln?,as defined In the |1 SDA 2002 Equity” Derivatives
Def i ni Ti ons.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > o ) ) ) o )
<xsd: el ement nane="delisting" type="NationalisationOlnsolvencyO DelistingEvent Enum' mi n(
<xsd: annot ati on> .
<xsd: docunentatjon xn:|lang="en"> ) )
The tern1"DeI|st|n?? has "t he nmeani ng defined in the | SDA
2002 Equity Derivatlives Definitions.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="1ndexAdj ust ment Event s" >
<xsd: annot ati on>
<xsd; docunentation xpl: |l ang="en">
Defines the specification of the consequences of |ndex Events
as defined by the 2002 | SDA Equity Derivatives Definitions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . o .
<xsd: el ement name="i ndexModi fication" type="1ndexEvent ConsequenceEnuni >
<xsd: annot ati on>
<xsd: docunentation xn :lang="en">
Consequence of i ndex nodification.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="i ndexCancel | ati on" type="I|ndexEvent ConsequenceEnunt >
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
Consequence of i ndex cancell ation.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) . )
<xsd: el ement nane="i ndexDi sruption" type="I|ndexEvent ConsequenceEnuni >
<xsd: annot ati on> .
<xsd: docunentation xm : Il ang="en">
Consequence of i ndex disfuption
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="InterestCal cul ati on">
<xsd: annot ati on>
<xsd: docunentation xnl : |l ang="en"> )
Specifies the calcul ation nmethod of the interest rate | eg of
the equity smaP, I ncl udes the floatln% or fixed rate
calcul'ation definitions, along with the determ nation of the
day count fraction.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Int erest Accr ual sMet hod" >
<xsd: sequence> . .
<xsd: el ement nane="dayCount Fraction" 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 ement > ) ) )
<xsd: el ement nane="conpoundi ng" type="Conpoundi ng" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunent ati on xnl : Il ang="en">
Def i nes conPoundlng rateS on the Interest Leg.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el emrent >
</ xsd: sequence>

xm ; [ ang="en" > )
Derivative Representations.
n>



<xsd:attribute name="id" type="xsd:I1D'/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nanme="Int erest Cal cul ati onRef erence" >
<xsd: annot ati on>
<xsd; docunent ation xnl: Il ang="en">
Ref erence to an interest cal cul ati on conponent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ref eren
<xsd:attri bute nane="href
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="InterestLeg">
<xsd: annot ati on>
<xsd; docunentation xnl :Ilang="en"> )
A type describing the fiXed income |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> . . . .
<xsd: el ement name="int erest LegCal cul ati onPeri odDat es" type="1nterestLegCal cul ati onPer
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en"> ]
Conponent that holds the“various dates used to sPeC|fy
the interest |leg of the egglty swap. It is used to
define the InterestPeriodDates identifyer.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="notional" type="ReturnSwapNoti onal ">
<xsd: annot ati on>

ce" >
type="xsd: | DREF" use="required" ecore:reference="InterestCa

<xsd: docunment ati on xn1:|anP:"en">
Specifies the notional of a return tYPe swap. Wen used
inthe 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 pati on nmethod. When uséd in the interest |eg,
the definition wll typically point to the definition
of the equity |eg.
</ xsd: docunent ati oh>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el enrent nanme="interest Anount" type="LegAmount" >
<xsd: annot ati on> .
<xsd: docunentation xn:la
Specifies, in relation
the amount to which the I'n
Unl ess ot herwi se specified
defined in the | SDA 2000
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<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 cul ation nmethod of the
leg of the equity swap, Includes the flo
rate calculation definitions, along wth
determ nati on of the day count fraction
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nane="st ubCal cul ati onPeri od" type="StubCal cul ati onPeriod" mni 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> ) )
<xsd: conp exType nane="1|nt er est LegCal cul ati onPeri odDat es" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
Conmponent that holds the various dates used to spec
interest leg of the equity swap. It is used to defi

na="en" >
tg each | nterest Paynent Date,
Interest Paynment Date rel ates.

this termhas the neaning
SDA Definitions.

terest rate
ng or fixed

in
at |
t he



I nt erest Peri odDat es identifyer.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> i i i
<xsd: el ement nane="effectiveDate" type="Adjustabl eO Rel ativeDate">
<xsd: annot ati on> _
<xsd: docunent at i on xn1;|ang:"en"> ) )
Specifies the effective date of the equity swap. This
9vobal elenent is valid wthin the eqU|t¥_smaps napespace.
ctiveDate
r
r

thin the FpML nanespace, another effe 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 ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nane="term nati onDate" type="Adjustabl eO Rel ativeDate">
<xsd: annot ati on> _
<xsd: docunentation xn : |l ang="en"> ) )
SPeC|f|es the termnationh date of the equity swap. This
9vobal elenent is valid within the equity swaps hanespace.
thin the FpM. nanespace, another term nhationbDate 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 ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="int erest LegReset Dat es" type="InterestlLegReset Dates">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">
Specifies the reset datesS of the interest |eg of the swap.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="i nt er est LegPaynent Dat es" type="Adj ustabl e Rel ati veDat es">
<xsd: annot ati on> .
<xsd: docunent ati on xnl : |l ang="en"> )
Specifies the paynent dafes of the interest IeP,of t he
swap. When defined in relation to a date specified
somewhere el se i n the docunent (throuPh the rel ativeDat es
conponent), this elenment will| typicall'y 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:attribute nane="id" type="xsd:|D' use="required"/>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="1Int erest LegCal 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 at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Ref erence"> .
<xsd:attribute nane="href" type="xsd:|DREF" use="required" ecore:reference="InterestLec
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<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
<xsd: annot ati on> .
<xsd: docunentatjon xpl:Ilang="en"> ) )
A pointer style reference to the associated cal cul ation
peri od dates” conponent defined el sewhere in the docunent.
</ Xsd: docunent at i 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 cul ation period end date. |f the reset
frequency I's specified as daily this el enent nust not be
i ncl uded: .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >



<xsd: el ement nane="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 week|ly reset frequency, also specifies the day of the
week that the reset occurs. If the reset frequehcy is,
greater than the calculation period frequency then this
inmplies that pnore 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: choi ce> o o ) )
<xsd: el enent nanme="initial Fi xi ngDate" type="Rel ativeDateCOfset" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunent ati on xm : I ang="en" >
Initial fixing date expréssed as an offset to another date
defi ned el sewhere in the docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o ) ) )
<xsd: el enent nanme="fi xi ngDat es" type="Adj ustabl eDatesOrRel ati veDateO fset” mi nQOccurs="0":
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">, )
Specifies the fixing daté relative to the reset date in
terns.  of a business days offset, or by providing a series
of adjustabl e dates
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ 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
Equi ty Anbunt and the Interest Anpunt.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: chol ce m nCccurs="0">
<xsd: el ement nane="currency" type="Currency">
<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 ati on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="det er m nati onMet hod" type="Determ nati onMet hod" >
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> )
Specifies the nethod according to which an ambunt or a
date Is determ ned
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o
<xsd: el enent nanme="currencyReference" type="IldentifiedCurrencyReference">
<xsd: annot ati on>
<xsd: docunentatjon xpl:lang="en"> . )
The currency in which an anpbunt i s denoni nat ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) )
<xsd: el enent name="paynent Currency" type="Paynment Currency" ninQccurs="0" fpnl-annotation
<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 ati on>
</ xsd; annot at i on>
</ xsd: el ement >
<xsd: choi ce>
<xsd: el ement nane="ref erenceAnount" type="Ref erenceAnount">
<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 Anmount), 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 fornmula, wth its description and conponents.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o )
<xsd: el ement nane="encodedDescri ption" type="xsd: base64Bi nary">
<xsd: annot ati on> .
<xsd: docunentation xnm :Ilang="en">
Description of the | eg anobunt when represented through an
encoded 1 mage. .
</ xsd: docunenfati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nanme="vari ance" type="DeprecatedVariance" fpnl-annotation: deprecated="tr ue
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> )
DEPRECATED This el enent. will be renpoved in the next FpM
maj or version. Return Swap nodel shoul d not be used, for
Variance Swaps, use the Variance Swap Product. Specifies
Variance for Variance Leg.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> ) ) ) o )
<xsd: el enent nane="cal cul ati onDat es" type="Adj ustabl eRel ati veOr Peri odi cDat es" m nCccur s="
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en"> ) )
Specifies the date on which a calculation or an observation
w || be performed for the purpose of defining the Equity
ﬁn?ynt, and in accordance to the definition ternms 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 wi 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: docunentation xnl ;I ang="en">
Spread used if exerci sed before make whol e date. Early
term nation penalty. Expressed in bp, e.g. 25 bp
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conp exT¥pe nane="Net t edSwapBase" abstract="true">
<xsd: annotati on>
<xsd: docunentation xm : Il ang="en">
An abstract base class for all swap typ
netted | eg, such as Variance Swaps, and
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Product">
<xsd: sequence> oo o .
<xsd: el ement nanme="additional Payment" type="C assifiedPaynent” m nCccurs="0" maxCccur
<xsd: annot ati on>
<xsd: docunentatjon xnl:lang="en"> o
Speci fies additional payirent(s) between the principa
parties to the netted swap.
</ Xsd: docunent at i on>

es whi ch have a single

s
Correl ation Swaps.



</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="extraordi naryEvent s" type="Extraordi naryEvents
<xsd: annot ati on>
<xsd: docunpentation xnl:|ang="en"> o
ere the underlying is Shares, specifjes events
affecting the | ssuer of those shares that nmay require
the terns of the transaction to be adjusted.
</ 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> .
<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 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:Ilang="en"> . .
An option where and average price is taken on val uation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="barrier" type="Barrier" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnl:|ang="en">
An option wth a barrier feature.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="knock" type="Knock" mi nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
knock feature.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="passThrough" type="PassThrough" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnml : Il ang="en">
Pass t hrough paynents fromthe underlyer, such as
di vi dends. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

m nCccur s="0">

<xsd: el emrent nanme="di vi dendAdj ust nent" type="Di vi dendAdj ust nent" mi nCccurs="0">

<xsd: annot ati on> .
<xsd: docunent ati on xnl : |l ang="en" > ) )
D vi dend adjustnent of the contract is driven bK t he
e

di fference between the Expected D vidend, and t Act ua
Dividend, which is multiplied by an agreed Factor to
produce a Deviation, which is uSed as the basis for
ad{ustgng the contract. The parties acknow edge that in
determning the Call Strike Price of the TranSaction the
Bartles have assumed that the Dividend scheduled to be paid
y the Issuer to holders of record of the Shares, in the
period set out in Colum headed Rel evant Period will equal
er Share the anobunt stated in respect of such Rel evant

eri od. )
</ xsd: docunent ati on>
</ xsd: annot at | 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:Ilang="en"> ) o
Speci fies_the princi pal e€xchange anmount, either by explicitly,
defining it, or by point to an ampbunt defined sonewhere else’in
t he swap docunent:
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: cho| ce> )
<xsd: el ement nane="anount Rel ati veTo" type="Anount Ref erence" >
<xsd: annot ati on>
<xsd; docunentati on xm : |l ang="en"> )
Ref erence to an amount deéefined el sewhere in the docunent.



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="det erni nati onMet hod" type="Deterni nati onMet hod" >
<xsd: annotatlon>
<xsd: document ation xm :|ang="en">
Specifies the nethod according to which an anount or a date
i s determ ned.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > S
<xsd: el enent nane="princi pal Anount" type="NMoney">
<xsd: annot ati on>
<xsd; docunent ati on xm : Ian?-"en"> )
Pr|n0|pal exchange amounf when explictly stated.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: chol ce>
</ xsd: conPIexTy pe> o o
<xsd: co exType nane="Pri nci pal ExchangeDescri ptions">
<xsd: annota |on>
<xsd: document atj on xni:|ang="en">
Specifies each of the characteristics of the pri
cashfl ows, in ternms of paying/receiving counterpa
and dates.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: group ref="PayerRecei ver. nodel "/ > o
<xsd: &l enent nane="pri nci pal ExchangeAnount" type="Pri nci pal ExchangeAnmount " >
<xsd: annot at i on>
<xsd: document ati on xm : Iang— en" >
Specifies the princip echange anount, either by
explicitly deflnln? poi nt to an anmount’ defi ned
sorrewhere else in the swap docurrent
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

c exchan?
arties, amounts

<xsd: el enent nane="pri nci pal ExchangeDat e" type="Adj ustabl eOr Rel ati veDat e" ni nQccurs="0">

<xsd: annot ati on> _
<xsd: document ation xm ;| ang="en">

Dat e on_whi ch each of thé principal exchanges will take
lace, This date is either explictly state or 1s defined
y reference to another date I'n the swap docunent. In this

latter case, it wll ically refer to one other date of

the equity leg elther he ef ectlve date (initial
exchange) ; the last payment date (final exchange).

</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conP exTy e> .
<xsd: co ex pe nane="Pri nci pal ExchangeFeat ur es" >
<xsd: annota i on>
<xsd docunent ation xni : |l ang="en" .
A type describing the prlnC|paI exchange features of the equity

</xsdpdocunentat|on>
</ xsd: annot ati on>
<xsd: sequence> . . .
<xsd: el enent name="princi pal Exchanges" type="Pri nci pal Exchanges" ni nQccurs="0">
<xsd: annot ati on> |
<xsd:docunentat|on xm : | ang="en" >
The true/false flags indicating whether initial,
internmedi ate or final exchangeS of principal should occur.
</ xsd: docunent at | on>
</ xsd; annot at i on>
</ xsd: el ement >

<xsd: el ement nanme="pri nci pal ExchangeDescri pti ons" type="Princi pal ExchangeDescri pti ons"

<xsd: annot at | on>
<xsd: document at i on_xm : | ang="en" >
Specifies each of the characteristics of the principal
exchange cashflows, in terns of paying/receiving
counterparties, anbunts and dat es.
</ xsd: docunent at | on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conpl exType name="Representati ons">
<xsd: annot at| on> _
<xsd: docunentation xnl:lang="en">

Nt



A type for defining | SDA 2002 Equity Derivative
Represent ati ons.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el ement nanme="nonRel i ance" type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en"> )
true, then non relianCe is applicable.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el enent > i ]
<xsd: el ement nane="agr eenment sRegar di ngHedgi ng" type="xsd: bool ean">
<xsd: annot ati on> _
<xsd: docunentation xnl:|lang="en">, i i
If true, then agreenments regardi ng hedgi ng are applicable.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) . ) )
<xsd: el ement nane="i ndexDi scl ai ner" type="xsd: bool ean" ni nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnml :|lang="en"> ) ) )
If present and true, then index disclainmer is applicable
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o
<xsd: el enent nane="addi ti onal Acknow edgenents" type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en"> )
true, then additional "acknowl edgenents are applicable.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conp exT¥pe name="Ret urn">
<xsd: annotati on>
<xsd: docunentatijon xn:Ilang="en"> o )
ﬁhtype describing the dividend return conditions applicable to
e’ swap. .
</ xsd: docunent at i on>
</ xsd: annot at i 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 i on>
</ 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 | 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 nSwapLegUnder | yer">
<xsd: sequence> )
<xsd: el ement nane="rateOf Return" type="ReturnLegVal uation">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en"> )
El ement naned "val uation™ in versions prior to FpM. 4.2
Second Working Draft. Specifies the terns 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 ement nane="notional " type="ReturnSwapNoti onal ">
<xsd: annot ati on>



<xsd: docunent ati on xm : Ian? en" >
Specifies the notlonal areturn tYPe swap. V%en used
inthe equity le t he def |n|t|on mn typically
conblne t'he actuai amount (usin he notional conponent
defined by the F NL |ndustry group) and the
determ pati on ne When useéd in the i nterest |eg,

the definition mnll typlcally point to the definition
of the equity |eg.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="anount" type="Retur nSwapAnount ">
<xsd: annot ati on>
<xsd: docurent ation xm : | ang="en">
El ement naned ' eqU|tyAnDunt in versions prior to FpM.
4.2 Second Working Draft. Specifies, inrelation to
each Paynent Date, the anount to which the Paynent Date
rel ates; For eq U|f¥ swaps this elepent is equivalent to
t he Equi_ty. Amount ern1as defined I n the | SDA 2002
Equity Derivatives Definitions.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement name="return" type="Return">
<xsd: annot at | on>
<xsd: document ation xm ;| ang="en">
Specifies the conditions under which dividend affecting
t he underlyer will be paid to the receiver of the
anmount s.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . . . .
<xsd: el enent nane="noti onal Adj ust nents" type="Noti onal Adj ust nent Enunt >
<xsd: annot at | on>
<xsd: document ati on xn ;| ang="en">
Specifies the conditions that govern the adjustnent to
t he nunber of units of the equity swap.
</ xsd: docunent at i on>
</ xsd; annot at1 on>
</ xsd: el ement > .
<xsd: el enent nane="f xFeature" type="FxFeature" ninQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">
A gquanto or conposite FX feature.
</ 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> )
<xsd: conp exT¥pe nane=" Ret ur nLegVal uati on" >
<xsd: annot ati on>
<xsd: docunent ation xm : | ang="en" > ) )
A type describing the inftial and final valuation of the
under | yer.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> o ) ) )
<xsd: el enent nane="initial Price" type="ReturnLegVal uationPrice">
<xsd: annot at | on>
<xsd: document ati on_xm : IanP- en">
Specifies the initial erence price of the underlyer.
This price can be expressed either as an actua
anmount/currency, as a determinati on method, or by reference
to anot her value specified in the swap document.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="noti onal Reset" type="xsd: bool ean">
<xsd: annot at | on>
<xsd: docunentation xm : | ang="en">

El ement _naned ' eagltyhbtlonaIREset in versions prior to
FP 4 2. Second rking Draft. For equity swaps, this

enent is equival ent 0 the term"Equity Notional Reset"
as deflned in the | SDA 2002 Equity Derivatives Definitions
The reference to the |1SDA definition is either "Applicable"

or 'Inapplicable"
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >

<xsd: el ement nanme="val uationPricelnterinf type="ReturnLegValuationPrice" m nCccurs="0">

<xsd: annot at i 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:lang="en"> )
Specifies the final valuation 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="paynent Dat es" type="Ret ur nSwapPaynent Dat es" >
<xsd: annot ati on> |
<xsd: docunentation xpl:lang="en"> ) ) )
El ement _naned "equityPayient Dates” in versions prior to
FPNL 4.2 Second rking"Draft. Specifies the paynment dates
of the swap. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="exchangeTradedCont ract Near est" type="ExchangeTradedContract" ni nQccur s
<xsd: annot ati on> .
<xsd; docunentation xnm :lang="en">
Ref erences a Contract on the Exchange.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="ReturnLegVal uati onPrice">
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Price">
<xsd: sequence> . . . .
<xsd: el ement nanme="val uati onRul es" type="EquityVal uati on" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xpl:|lang="en"> ) )
El enent _named "equityVal dation" in versions prior to
FpM. 4.2 Second rking Draft.
</ xsd: 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 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 at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Ret ur nSwapBase" >
<xsd: sequence> o o )
<xsd: el enent nane="addi ti onal Payment" type="ReturnSwapAddi ti onal Paynent" m nQccurs="(
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en"> o
Speci fi es additional paKnent(s) bet ween the princi pa
arties to the trade. This conponent extends sone of
he features of the additional Paynent conponent
devel oped by the FpM industry %roup. Appraopri ate
di scussions wi || determ ne whether it woul d be
appropriate to extend the shared conponent in order to
neet the further requirenents of equity swaps.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nane="earl| yTerm nati on" type="ReturnSwapEar|yTerm nati on" m nCccurs="0"
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
Specifies, for one or for both the part
trade, the date fromwhich it can early
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

ies to the .
termnate it.



<xsd: el ement nane="extraordi naryEvent s" type="ExtraordinaryEvents" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en"> o
Where 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 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
he trade. ThiS conpohent extends sonme of

Pr|n0|pal partieS to the
he features of the additional Paynent conhponent previously

devel oped in FPNL. Appropriate di scussions will determ ne

whet her it woul d be aPpro riate to extend the shared conponent
in order to nmeet the further requirenents of equity swaps.

>

</ xsd: docunent ati on
</ xsd: annot ati 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 ati on>
<xsd: docunment ati on xn1:|an9:"en"> )
Specifies the ampunt of the fee along with, when, )
applicable, the formula that supportS its determination
</ 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: annot ati on> |
<xsd: docupent ati on xnl:lang="en">
Classification of the payment
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType>

<xsd: conpl exType name="Ret ur nSwapAnount " >
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >
Specifies, in relation t0o each Paynment Date, the anmpunt to
whi ch the Paynent Date relates. For Equity Swaps this el enent
is equivalent to the Equity Amount term aS defined in the | SDA

2002 Equity Derivatives Definitions.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="LegAnount">
<xsd: sequence>
<xsd: el enent nane="cashSettl enent" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en"> )
true, then cash settlé&nent is applicable.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . o .
<xsd: el ement nanme="opti onsExchangeDi vi dends" type="xsd: bool ean” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> o
If present and true, then options exchange divi dends
are applicable,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o
<xsd: el ement nanme="additi onal Di vi dends" type="xsd: bool ean"

<xsd: annot at i on>

m nCccur s="0">

<xsd: documentation xm :|lang="en"> o
If present and true, then additional dividends are
appl i cabl e.

</ 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=" Ret ur nSwapBase" abstract="true">
<xsd: annot ati on>
<xsd: docunent atjon xm : Il ang="en">
A type describing the conmponents that are conmobn for return
typeé swaps, . I ncluding short and |ong formequity swaps
representations.
</ xsd: docunent at i on>
</ xsd: annot at i 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: docunent ati on xm : I ang="en"> ]
Buyer Sel I er. nodel has beén included as an optiona
child of ReturnSwapBase to support the situation where
an 1 nplenentor wishes to indicate who has manufactured
the Swap through representing themas the Seller. It
may be renmoved’in future maj Oor revisions.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
</XSdZPr0up>
<xsd: element ref="returnSwapLeg" naxQCccurs="unbounded"/> .
<xsd: el ement nanme="pri nci pal ExChangeFeat ures™ type="Pri nci pal ExchangeFeat ures" mi nQcc
<xsd: annot ati on> |
<xsd; docunentation xnl :lang="en">
This is used to docunment "a Fully Funded Return Swap.
</ 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> ) )
<xsd: conpl exType nanme="Ret ur nSwapEar| yTer m nati on">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an?:"en"> )
A type describing the date fromwhich each of the party may be
allowed to term nate the trade
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: sequence>
<xsd: el ement nanme="partyReference" type="PartyReference">
<xsd: annot ati on> _
<xsd; docunentation xnl:lang="en"> ) )
Reference to a Party defined el sewhere in this docunent
ich may be allowed to ternminate the trade
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nane="startingDate" type="StartingDate">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en"> ) )
Specifies the date fromwhich the early term nation cl ause
can be exerci sed.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exType nane="Ret ur nSwapLeg" abstract="true">
<xsd: annot ati on>
<xsd: docunent atj on xn1:|anP:"en">
The abstract base class for all types of Return Swap Leg.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="lLeg">
<xsd: sequence> )
<xsd. group ref="PayerRecei ver.nodel"/> . .
<xsd: el ement nane="paynent Frequency" type="Interval" m nCccurs="0" fpm -annotati on: de
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> )
DEPRECATED This_ elenent will be renpved in the next
FpM. nmaj or version. Frequency at which this | eg pays.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>



</ xsd: el emrent >
</ xsd: sequence>

<xsd:attribute nane="legldentifier" type="xsd:|D" fpnl-annotation: deprecated="true"

<xsd: annot ati on>
<xsd: document ation xm :1ang="en"
DEPRECATED Thi s el enent Wil | be renamed to id in the next
maj or FpM. versi on.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: attri bute>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="Ret ur nSwapLegUnder| yer" abstract="true">
<xsd: annot ati on>
<xsd: docunent ation xm : | ang="en"> i
A base class for all return leg types with an underlyer.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
<xsd: conplebentent>
<xsd: ext ensi on base="Ret ur nSwaplLeg" >
<xsd: sequence>
<xsd: el enent name="effectiveDate" type—"AdJustabIeCXRelatlveDate">
<xsd: annot at i on>
<xsd: document ation xm : Iang
Specifies the effective ate o]

f this leg of the swap.
en defined in relation to a date sPecgfled sonmewher e
el se in the docunent (through the relativeDate
conponent), this element wil'l typically point to the
effective date of the other |eg of the swap.

</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
<xsd: el ement nanme="term nati onDate" type="AdjustableO Rel ativeDate">
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en">

Specifies the termnation date of this |eg of the swap.
en defined in relation to a date sPeC|f|ed somewher e
el se in the docunent (through the relativeDate
conponent), this elenent w Il typlcaIIK poi nt to t he
termnation date of the other Ieg of the swap.

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
<xsd: el ement name="under|yer" type="Underlyer">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">
Speci fies the underlying conponent of the Ie? whi ch
can be either one or”many and consists in ei he
equity, 1ndex or convertible bond conponent, or
conbi hation of these.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conp exTY e nane=" Ret ur nSwapNot i onal " >
<xsd: annota I on>
<xsd: document ati on xml :|ang="en">

Specifies the notional of return type swap. Wien used in the
equity leg, the definition will typically conbine the actua
anDun (uSi ng the notional conponent defined b&hthe FpM.

i ndustr Proup d the deternination nethod. Wen used in the
i nteres definition will typically point to the

definition o the equity | eg.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: choj ce> )
<xsd: el enent nane:"annuntRelatlveTo" t ype=" Anount Ref er ence" >
<xsd: annot at i on>
<xsd; docunent ati on xm : |l ang="e
Reference to an ampunt deflned el sewhere in this docunent.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > . . . .
<xsd: el ement nane="det er m nati onMet hod" type="Determ nati onMet hod" >
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en">
Speci fies. the method accordlng to which an anmount or a date
i s determ ned.
</ xsd: docunent at i on>

f pr



</ 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: choj ce> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>
<xsd: conpl exType name="Ret ur nSwapPaynent Dat es" >
<xsd: annot ati on>
<xsd: docunent at i on xn1:|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 eORel ativebDates" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">

El enrent naned "equityPaynentDateslnterini in versions prior
to FpML 4.2 Second rking Draft. Specifies the interim
paynent dates of the swap. Wien defined in relation to a
dat e specified sonewhere else 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 in 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” exérci sed.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: chol ce> .
<xsd: el ement nane="dat eRel ati veTo" type="Dat eReference">
<xsd: annot ati on>
<xsd; docunentation xnl:Ilang="en"> )
Reference to a date defined el swhere in the docunent
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nanme="adj ust abl eDat e" type="Adj ust abl eDat e" >
<xsd: annot ati on> .
<xsd: docunent ati on xnl :lang="en"> )
Date fromwhich early tefm nation clause can be exercised
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="St ubCal cul ati onPeri od">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> ) )
A type describing the Stub Cal cul ati on Period
</ xsd® docunent at i oh>
</ xsd: annot at i on>
<xsd: choi ce>
<xsd: annot at i on>

<xsd: docunent ati on xn1:|an8:"en"> . ) L
Choi ce group between mandatory specification of initial stub
and optional specification of final stub, or mandatory fina



stu
</ xsd

b
:docunent ati on>

</ xsd: annot ati on>

<xsd: se

<xsd:

<xsd:

</ xsd: s

<xsd: el

</ xsd: cho

</ xsd: conpl

<xsd: conpl e

<xsd: anno

<ngédo

</ xsa? 8

</xad:ann
<xsd: co

<xsd:g§

<xsd:

<XS

<

uence>
glenEnt nane="initial Stub" type="Stub"/>
el ement name="fi nal Stub™ type="Stub” m nCccurs="0"/>
equence> .
enegt nane="final Stub" type="Stub"/>
ice
exType> i
xType nanme="Vari ance" >
tation> .
cunentation xm :lang="en"> )
e describing the variance anount of a variance swap
ocunent at1 on>
otati on>
| exCont ent > . .
tensi on base="Cal cul ati onFromCbservati on">
sequence> .
d: el ement nane="vari anceAnount" type="Mney">
xsd: annot ati on>

<xsd: docunentation xpl:|ang="en"> o

Var i ance anmount, which 1S a cash nmultiplier

</ xsd: docunent ati on>

</ xsd; annot ati on>
</ xsd: el enent >

<xsd

: choi ce>

<xsd: annot ati on>

<xsd: docupentation xnm :lang="en"> o
Choi ce between expressing the strike as volatility or
varl ance. .

</ xsd: docunent ati on>

</ xsd: annot at i on> L . . .
<xsd: el ement nanme="volatilityStrikePrice" type="NonNegati
<xsd: el enent nane="vari anceSiri kePrice" type="NonNegativeDecimal"/>
</ xsd: choi ce>

<XS

d: el ement nane="vari anceCap" type="xsd: bool ean" m nCccur

<xsd: annot ati on>

<xsd: docunentation xnl:|lang="en"> . .
If present and true, then variance cap is applicable.
</ xsd: docunent ati on>

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

<xsd: el enent

<xsd: annot ati on>

<xsd: docunentation xm : [ ang="en">

veDeci mal "/ >

S:" OII >

nane="unadj ust edVari anceCap" type="PositiveDeci nal" m nCccurs="0">

For use when varianceCap is applicable. Contains the
scal ing factor of the Variance Cap that can differ on a
trade-by-trade basis in the Eurogpean nmarket. For
exanpl e; a Variance Cap of 2.5"2 x Variance Strike
Price has an unadLustedvarlanceCap 0]

</ xsd: docunent ati on

</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="boundedVari ance" type="BoundedVari ance"
<xsd: annot ati on>

<xsd: docunentatijon xnm :Ilang="en"> o
Condi ti ons whi ch bound variance. The contract specifi

m nCccur s="0">

es

one or nore boundary levels. These | evels are expressed

as prices for confifrmatjon purposes Underlyer price

nmust be equal to or higher than Lower Barrier Is known

as Up Conditional Swap Underl|yer price nmust be equa
or lower than Upper Barrier i5 known as Down
Condi tional Swap Under|yer price nust be equal to or

to

hi gher than Lower Barriér and nust be equal to or |ower

ghan Upper Barrier is known as Barrier nditiona
wap.
</xsdeocunEntation>

</ xsd; annot ati on>
</ xsd: el enent >

<xsd: el enent

<xsd: annot at i on>

<xsd: docunent ati on xn1:|an%:"en">
Speci fication of the exchange traded contract nearest
</ xsd: docunent ati on>

</ xsd; annot at i on>
</ xsd: el emrent > ) . i
<xsd: el ement nanme="vegaNoti onal Amount" type="xsd: deci mal" m nCccurs="0">
<xsd: annot at | on>

<xsd: docunentation xnl:lang="en"> ) )
Vega Noti onal represents™the apPrOX|nate gai n/ | oss at
mafurity for a 1% difference between RVol “(realised
vol) and KVol (strike vol). It does not necessarily

nane="exchangeTradedContract Nearest" type="ExchangeTradedContract"

m nCx



</ xsd: sc

represent the Vega Ri sk of the trade.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> . .
<xsd: el ement nane="interestlLeg" type="InterestlLeg" substitutionGoup="returnSwapLeg">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The fixed incope amounts of the return type swap.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="returnlLeg" type="ReturnLeg" substitutionG oup="returnSwaplLeg">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an?="en">
Ret urn anmounts of the refurn type swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent 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
equity swaps, total return swaps, variance swaps.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nanme="returnSwaplLeg" type="ReturnSwapLeg" abstract="true">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en"> o
An pl acehol der for the aCtual Return Swap Leg definition
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement nanme="vari ancelLeg" type="DeprecatedVariancelLeg" substituti onG oup="returnSwapLe
<xsd: annot ati on>
<xsd: docunentatijon xnl :lang="en"> ) ]
DEPRECATED This elenment will be renoved in the next FpM. naj or
version. Return Swap nodel should not be used for Variance
Swaps, use the Variance Swap Product. The variance leg of the
return swap. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: group nane="Feat ure. nodel ">
<xsd: annot ati on>
<xsd: docunentatjon xnl:|lang="en">, )
A group contal ning Swap and Derivative features
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nanme="feature" type="QOptionFeatures" m nCccurs="0">
<xsd: annot ati on> .
<xsd; docunent ati on xn1:|an8:"en">
Asi an, Barrier, Knock and Pass Through features
</ xsd: docunent at1 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: docunentation xnl:Ilang="en">
Quant o, Conposite, or Cross Currency FX features
</ Xxsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:ﬁrou >
ena
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