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

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

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



1.1 DividendLeg

1.1.1 Description:

Floating Payment Leg of a Dividend Swap.

1.1.2 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.

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

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

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

1.1.3 Used by:
*  Complex type: DividendSwapTransactionSupplement

1.1.4 Derived Types:

1.1.5 Figure:
@ declaredCashDividendPercentage
NonNegativeDecimal
* | @ declaredCashEquival entDividendPercentage
DividendLeg NonNegativeDecimal
4 dividendPeriod
O DividendPeriodPayment

1.1.6 Schema Fragment:

<xsd: conpl exT%/pe nanme="Di vi dendLeg" >
<xsd: annot ati on>
<xsd: docunentati on xm : |l ang="en">
Fl oati ng Paynent Leg of a Dividend Swap.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > ) )
<xsd: ext ensi on base="Directional LegUnderl| yer">
<xsd: sequence> o . .
<xsd: el ement nane="decl ar edCashDi vi dendPer cent age" type="NonNegati veDeci mal ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Decl ared Cash Divi dend Percent age.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) o ) )
<xsd: el ement nane="decl ar edCashEqui val ent Di vi dendPer cent age" type="NonNegati veDeci mal ":
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
Decl ared Cash Equi val ent “"Di vi dend Per cent age.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-dividend-swaps-4-3.xsd#Complex.DividendSwapTransactionSupplement

<xsd: el ement nane="di vi dendPeri od" type="Di vi dendPeri odPayrment" nmaxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en"> )
One to nany tine bounded di vidend payment periods, each
with a fixed strike and dividend paynent date per peri od.
</ 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>



1.2 DividendPeriodPayment

1.2.1 Description:

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

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

fixedStrike (exactly one occurrence; of the type PositiveDecimal) Fixed strike.

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

1.2.3 Used by:
»  Complex type: DividendLeg

1.2.4 Derived Types:

1.2.5 Figure:
& fixedStrike
¢ PositiveDecimal
. _ I
DividendPeriodPayment QpaymentD ate
AdjustableOrRelativeDate

1.2.6 Schema Fragment:

<xsd: conplexType nanE:"EJV|dendPerlodPaynent">
<xsd: annot at | on>
<xsd: docupent ation xm : |l ang="en
Atine bounded d|V|dend per|od with fixed strike and a divi dend
payment date gerlod
</ xsd: docunent a |0n
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Di vi dendPeri od" >
<xsd: sequence> o )
<xsd: el enent name="fi xedStrike" type="PositiveDecinal">
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en">
Fixed strike
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement nanme="paynent Dat e" type="Adj ustabl eOr Rel ati veDate">
<xsd: annot at | on>
<xsd: docunment ati on xnl : | ang="en">
D vidend period anpunt paynent date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-dividend-swaps-4-3.xsd#Complex.DividendLeg

1.3 DividendSwapTransactionSupplement

1.3.1 Description:

A Dividend Swap Transaction Supplement.

1.3.2 Contents:

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

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

*  Element: dividendSwapTransactionSupplement

1.3.4 Derived Types:

1.3.5 Figure:
@ dividendLeg
'S DividendLeg
DividendSwi i —
apT ransactionSupplement P fix edLeg
FixedPaymentLeg

1.3.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Di vi dendSwapTr ansacti onSuppl ement " >
<xsd: annot ati on>
<xsd; docunent ati on_xnl : Il ang="en" >
A Dividend Swap Transaction Suppl enment.
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd. conpl exContent> .
<xsd: ext ensi on base="Product">
<xsd: sequence> o o
<xsd: el enent nanme="di vi dendLeg" type="Di vi dendLeg" >
<xsd: annot ati on> .
<xsd: docunment ati on xm : [ ang="en">
Di vi dend Ie?. .
</ xsd: docunentati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement name="fixedLeg" type="Fi xedPaynent Leg">
<xsd: annot ati on>
<xsd: docunment ati on xm :l ang="en">
Fi xed payment | eg.
</ xsd: docunent at | 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-4-3-11-rec-1/html/fpml-dividend-swaps-4-3.xsd#Element.dividendSwapTransactionSupplement

1.4 FixedPaymentAmount

1.4.1 Description:
Fixed payment amount within a Dividend Swap.
1.4.2 Contents:

paymentAmount (zero or one occurrence; of the tipe Money) Payment amount, which is optional since the
payment amount may be calculated using fixed strike and number of open units.

paymentDate (exactly one occurrence; of the type RelativeDateOffset) Payment date relative to another date.
1.4.3 Used by:

*  Complex type: FixedPaymentLeg
1.4.4 Derived Types:

1.4.5 Figure:

0 @ paymentAmount
* —|Money
-

FixedPaymentAmount 2 2 paymentDate a

RelativeDateOffset

1.4.6 Schema Fragment:

<xsd: conpl exType nanme="Fi xedPaynent Amount " >
<xsd: annot at | on>
<xsd: document ati on xni : | ang="en"
Fi xed payment anmount within a D vi dend Swap.
</ xsd: docunhent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enent nane="paynent Amount" type="NMoney" ni nQccurs="0">
<xsd: annot at | on>
<xsd: document ation xm : | ang="en">
Paynent amount, which i's optional  since thengaynent anmount
naytbe cal cul ated using fixed strike and nu open
uni
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd: el ement nane="paynent Date" type="Rel ativeDateC fset">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"
Payment date relative to another dat e.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-dividend-swaps-4-3.xsd#Complex.FixedPaymentLeg

1.5 FixedPaymentLeg

1.5.1 Description:
Fixed Payment Leg of a Dividend Swap.
1.5.2 Contents:

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

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

fixedPayment (one or more occurrences; of the type FixedPaymentAmount) Fixed p%yment of a dividend

swap, payment date is relative to a dividend period payment date. Commonly the divi

payment leg will pay out on the same date, and the payments will be netted.
1.5.3 Used by:

*  Complex type: DividendSwapTransactionSupplement

1.5.4 Derived Types:

1.5.5 Figure:

* C:‘WMaﬂ%ymaﬂ
+
FixedPaymentL eg FixedPaymentAmount

1.5.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Fi xedPaynent Leg" >
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">
Fi xed Paynment Leg of a Dividend Swap.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > . .
<xsd: ext ensi on base="Directional Leg">
<xsd: sequence> . .
<xsd: el enrent nane="fi xedPaynent" type="Fi xedPaynent Anount "
<xsd: annot ati on> .
<xsd: docunent ati on xm ;| ang="en"> i
Fi xed payment of a dividéend swap, paynment date is

end leg and the fixed

maxCccur s="unbounded" >

relative"to a dividend period paynent date, Comonly the
di vidend | eg and the fiXxed paynent Ieg w || pay out” on
e

the sane dafe, and the paynments wll nett ed:
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >

</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-dividend-swaps-4-3.xsd#Complex.DividendSwapTransactionSupplement

2 Global Elements



2.1 dividendSwapTransactionSupplement

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

Element dividendSwapTransactionSupplement is defined by the complex type
DividendSwapTransactionSupplement

2.1.3 Used by:
2.1.4 Substituted by:

2.1.5 Figure:

@ dividendL
N : DividendL =
@ dividendSwapT ransactionSupplement | =
DividendSwapTransactionSupplement P o edLeg
FixedPaymentLeg

2.1.6 Schema Fragment:

<xsd: el enrent nane="di vi dendSwapTr ansacti onSuppl enent" type="D vi dendSwapTr ansacti onSuppl enent "
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> )
Specifies the structure of the dividend swap transaction
suppl erment . .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



3 Schema listing

<xsd: schenn ecore; nsPrefix="fpm" ecore:Rackage:"org.an1" ecor e: docunent Root =" FpM." t ar get Nam
<xsd: 1 nclude schenalLocation="fpnl - eq- shared-4- 3. xsd"/ >
<xsd: i ncl ude_schenaLocati on="f pm - shar ed- 4- 3. xsd"/ >
<xsd: conpl exType nane="Di vi dendLeg" >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
Fl oating Paynent Leg of a Dividend Swap.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: conpl exCont ent > . .
<xsd: ext ensi on base="Directional LegUnderlyer">
<xsd: sequence> o ) )
<xsd: el enent nanme="decl aredCashDi vi dendPer cent age" type="NonNegati veDeci nal ">
<xsd: annot ati on>
<xsd: docunent ati on xml : [ ang="en">
Decl ared Cash Divi dend Percent age.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . o . .
<xsd: el ement nanme="decl ar edCashEqui val ent Di vi dendPer cent age" type="NonNegati veDeci na
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en">
Decl ared Cash Equi val ent "Di vi dend Per cent age.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > o . o .
<xsd: el ement nane="di vi dendPeri od" type="Di vi dendPeri odPaynment" maxCccur s="unbounded"
<xsd: annot ati on> _
<xsd: docunentatijon xnl:Ilang="en"> )
One to nmny tine bounded di vidend payment periods, each
w th 3 fixed strike and dividend payment date per
eri od.
</Qsd:docunpntat|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="Di vi dendPeri odPaynment " >
<xsd: annot ati on>
<xsd: docupentation xpl:lang="en"> . .
A tine bounded dividend period, with fixed strike and a
di vidend paynent date per peri od.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Di vi dendPeri od" >
<xsd: sequence> ) ) o )
<xsd: el ement nanme="fixedStri ke" type="PositiveDeci nal">
<xsd: annot ati on> .
<xsd: docunentation xnm :lang="en">
Fi xed strike. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="paynent Dat e" type="Adj ustabl eOr Rel ati veDate">
<xsd: annot ati on> |
<xsd: docunment ati on xm : | ang="en">
Di vi dend period amount paynent date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType> o .
<xsd: conpl exType name="Di vi dendSwapTr ansacti onSuppl ement " >
<xsd: annot ati on>
<xsd; docunent ati on_xnl : Il ang="en">
Dividend Swap Transaction Suppl ement.
</ xsd: docunent at | on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Product">
<xsd: sequence> o o
<xsd: el enent nanme="di vi dendLeg" type="Di vi dendLeg" >
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">



Di vi dend Ieg. .
</ xsd: docunentati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="fixedLeg" type="Fi xedPaynent Leg">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
Fi xed paynent | eg.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> .
<xsd: conp exT¥pe nanme="Fi xedPaynent Anount " >
<xsd: annot ati on>
<xsd: docunentati on xnl : 1 ang="en">
Fi xed payment anount wthin a Dividend Swap
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el enrent nane="paynent Amount" type="Money" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xpl : Il ang="en"> )
Payment amount, which is optional_ since thenBaynent anmount
naytbe cal cul ated using fixed strike and nunber of open
uni ts.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nanme="paynent Date" type="Rel ativeDateCf fset">
<xsd: annot ati on> .
<xsd: docunentati on xnl: Il ang="en">
Paynment date relative to another date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Fi xedPaynent Leg" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Fi xed Payment Leg of a Dividend Swap
</ 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="fi xedPayment" type="Fi xedPaynment Amount" nmaxQCccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en"> )
Fi xed payment of a dividéend swap, paynment date is
relatjve to a dividend period paynent date. Conmonly
the dividend |l eg and the fixed paynment leg will pay” out
on the sane date, and the paynents will bé netted.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> | ) o )
<xsd: el enent nane="di vi dendSwapTransacti onSuppl enent" type="Di vi dendSwapTransacti onSuppl erment
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> )
Specifies the structure of the dividend swap transaction
suppl enent . .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: schenma>
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