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Copyright (c) 1999 - 2008 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 DeprecatedEquityLeg

1.1.1 Description:

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

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

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

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

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

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

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

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

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

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

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

* Element: equityLeg

1.1.4 Derived Types:

1.1.5 Figure:
1.1.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Depr ecat edEqui t yLeg" fpmnl -annotati on: deprecated="true" fpnl -annotati on: (
<xsd: annot ati on>
<xsd; docunent ati on xnl : | ang="en" > ) )
This type has been DEPRECATED. It will be renpved in the next
FpM. naj or version. A type describing the equity leg of a return
type swap. .
</ x5d: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ret ur nSwapLeg" >
<xsd: sequence> ] ) )
<xsd: el ement nanme="effectiveDate" type="AdjustableO Rel ativeDate">
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">
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Specifies the effective date of the equity leg of the
swap. Wien defined in relation to a date Specified
sonewhere_el se 1 n the docunent (throuPh the rel ati veDat e
conponent), this element will typically point to the
effective date of the other |eg of the” swap.

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

Specifies the termpation date of the equity |eg of the
swap. Wien defined in relation to a date specified
somewhere_ el se in the docunent (throuPh the rel ati veDat e
conponent), this elenent wll typical K point to the
term nation date of the other [eg of the swap.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el emrent nane="underlyer" type="Underlyer">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">
Specifies the underlyi ng conponent of the return type
smaﬁ, whi ch can be either one or nan% and consists’in
either equity, index or convertible bond conponent, or a
conbi nation of these.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > . ) )
<xsd: el ement nanme="val uati on" type="DeprecatedEquitylLegVal uati on">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en?>, )
Specifies the terns of the initial price of the return
type swap and of the subsequent val uations of the equity
under | yer. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="notional" type="ReturnSwapNoti onal ">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an?
Speci fies the notional

:II en" >
0
e definition w

a return IYPetsm@p. When used
y

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

</ x5d: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > )
<xsd: el enent nanme="equi t yAnount" type="Ret ur nSwapAmount " >
<xsd: annot ati on>
<xsd: docunent ation xnl:lang="en"> )
Specifies, in relation t0 each Equity Paynent Date, the
anpunt ' to which the Equity Paynent Date rel ates. Unl ess
ot herwi se specified, this termhas the neaning defined in
the | SDA 2002 Equity Derivatives Definitions.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="return" type="Return">
<xsd: annot ati on>
<xsd: docunentation xpl;lang="en"> o )
Speci fies the conditions under which dividend affectln?
the underlyer will be paid to the receiver of the equitfy
anount s. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . ) )
<xsd: el ement nanme="noti onal Adj ust nent s" type="Noti onal Adj ust ment Enuni' >
<xsd: annot ati on>
<xsd: docunentation xpl;lang="en"> )
SReC|f|es the conditions that govern the adjustnent to
t he nunber of units of the equity swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el ement nanme="f xFeat ure" type="FxFeature" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
A 3uanto or composite FX feature.
</ xsd: docunent ati on>
</ xsd: annot at i on>



</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.2 DeprecatedEquityLegValuation

1.2.1 Description:

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

1.2.2 Contents:

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

equityNotionalReset (exactly one occurrence; of the type xsd:boolean) The term "Equity Notional Reset" is
assumed to have the meaning as defined in the ISDA 2002 Equity Derivatives Definitions. The reference to the
ISDA definition is either "Applicable” or 'Inapplicable”.

valuationPricelnterim (zero or one occurrence; of the type DeprecatedEquityLegValuationPrice) Specifies

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

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

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

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

1.2.3 Used by:
Complex type: DeprecatedEquityLeg

1.2.4 Derived Types:

1.2.5 Figure:
1.2.6 Schema Fragment:

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

<xsd: annot ati on>
<xsd; docunment ati on xm ;| ang="en" > ) )
This type has been DEPRECATED. It will be repmoved in the next
FpML mBj or version. A type describing the initial and fina
val uation of the equity” underlyer.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> L . . . .
<xsd: el ement name="initial Price" type="DeprecatedEquitylLegVal uati onPrice">
<xsd: annot ati on>
<xsd: docunment ati on. xm ;| ang="en" > ) )
Specifies the initial reference price of the equity
underlyer. This price can be expressed either as an actua
anmount/currency, as a determ nation nethod, or by reference
to anot her val ue specified in the swap docunent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="equityNoti onal Reset" type="xsd: bool ean">
<xsd: annot ati on> .
<xsd: docunentation xnl ;| ang="en">

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

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

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

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



1.3 DeprecatedEquityLegValuationPrice

1.3.1 Description:

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

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

* Atype describing the strike price.

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

*  Complex type: DeprecatedEquityLegValuation
1.3.4 Derived Types:

1.3.5 Figure:
1.3.6 Schema Fragment:

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


http://www.fpml.org/spec/fpml-4-4-7-tr-1/html/fpml-return-swaps-4-4.xsd#Complex.DeprecatedEquityLegValuation

1.4 DeprecatedEquityPaymentDates

1.4.1 Description:

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

1.4.2 Contents:

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

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

1.4.3 Used by:
*  Complex type: DeprecatedEquityLegValuation

1.4.4 Derived Types:

1.4.5 Figure:
1.4.6 Schema Fragment:

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

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

correspondi n
I on>

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

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

gaEe and add a | ag

t

r
the final valuation

e he underlyer.

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

(o]
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1.5 EquitySwapTransactionSupplement

1.5.1 Description:

A type for defining Equity Swap Transaction Supplement

1.5.2 Contents:

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

* Atype describing the components that are common for return type swaps, including short and

long form equity swaps representations.

mutualEarlyTermination (zero or one occurrence; of the type xsd:boolean) Used for specifying whether the

Mutual Early Termination Right that is detailed in the Master Confirmation will apply.

multipleExchangelndexAnnexFallback (zero or one occurrence; of the type xsd:boolean) Used for

specitying whether additional annex terms for trades with underlyers that are listed on multiple exchanges, as

defined in the European Master Confirmation, will apply.

localJurisdiction (zero or one occurrence; of the type Country) Local Jurisdiction is a term used in the AEJ
Master Confirmation, which is used to determine local taxes, which shall mean taxes, duties, and similar

charges imposed by the taxing authority of the Local Jurisdiction If this element is not present Local

Jurisdiction is Not Applicable.

relevantJurisdiction (zero or one occurrence; of the type Country) Relevent Jurisdiction is a term used in the
AEJ Master Confirmation, which is used to determine local taxes, which shall mean taxes, duties and similar
charges that would be imposed by the taxing authority of the Country of Underlyer on a Hypothetical Broker
Dealer assuming the Applicable Hedge Positions are held g?/ its office in the Relevant Jurisdiction. If this

e.

element is not present Relevant Jurisdiction is Not Applical
1.5.3 Used by:

* Element: equitySwapTransactionSupplement

1.5.4 Derived Types:

1.5.5 Figure:
1.5.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Equi t ySwapTr ansacti onSuppl ement " >
<xsd: annot ati on>
<xsd: docunment ati on, xm ;| ang="en" > )
A type for defining Equify Swap Transaction Suppl ement
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ret ur nSwapBase" >
<xsd: sequence>

<xsd: el enrent name="nutual Earl yTerni nati on" type="xsd: bool ean" m nCccurs="0">

<xsd: annot ati on> .
<xsd:docunEntat!on_xn1:Ian%:"en"> )
Used for specifying whether the Miutual Early Term
ngpt that is detailed in the Master Confirnation
a .
</xg3:%ocungntat|on>
</ xsd: annot ati on>
</ xsd: el enent >

na} on

at i
w

<xsd: el ement nane="nul ti pl eExchangel ndexAnnexFal | back" type="xsd: bool ean"

<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en">
Used for specifying whet her additional annex terms for
trades with underl|lyers that are listed on nultiple
exchanges, as defihed in the European Master
Confirmation, will apply.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent > . :
<xsd: el ement nanme="|ocal Juri sdi ction" type="Country" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">

m nCccur s="0"
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Local Jurisdiction is a termused in the AEJ Master
Confirmation, which is used to determ ne | ocal taxes,

whi ch shall nean taxes, duties, and simlar charges

i mposed bY the taxing authority of the Local Jurisdiction
If this elenent is not present”Local Jurisdiction is Not
Appl i cabl e.
</ xsd: docunent at i on>

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

<xsd: el ement nanme="rel evant Juri sdiction" type="Country" m nCccurs="0"

<xsd: annot at i on>
<xsd: document ati on xm : 1 ang="en">
Rel event Jurisdiction is a termused in the AEJ Master
Confirmation, which is used to determ ne | ocal taxes
whi ch shall mean taxes, duties and S|n1lar harges t hat
woul d be 1 nposed by the taxing authorit P t he Cbuntryh
e

of Underlyer on a pot heti ca Bro er al er assum ng
i cabl @ Hedge Positions are held its office in"the
Rel evant Jurisdiction. If this elenen is not present

Rel evant Jurisdiction is Not Applicable.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



2 Global Elements



2.1 equitylLeg

2.1.1 Description:

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

2.1.2 Contents:
Element equityLeg is defined by the complex type DeprecatedEquitylLeg
2.1.3 Used by:

2.1.4 Substituted by:

2.1.5 Figure:
2.1.6 Schema Fragment:

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



2.2 equitySwap

2.2.1 Description:

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

2.2.2 Contents:
Element equitySwap is defined by the complex type ReturnSwap
2.2.3 Used by:

2.2.4 Substituted by:

2.2.5 Figure:
2.2.6 Schema Fragment:

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



2.3 equitySwapTransactionSupplement

2.3.1 Description:
Specifies the structure of the equity swap transaction supplement.
2.3.2 Contents:

Element equitySwapTransactionSupplement is defined by the complex type
EquitySwapTransactionSupplement

2.3.3 Used by:
2.3.4 Substituted by:

2.3.5 Figure:
2.3.6 Schema Fragment:

<xsd: el ement nanme="equitySwapTransacti onSuppl enent" type="EquitySwapTransacti onSuppl enent" subs
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . .
Specifies the structure of the equity swap transaction
suppl enent . .
</ xsd: docunent ati on>
</ xsd; annot at1 on>
</ xsd: el emrent >



3 Schema listing

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

<xsd: annot ati on>
<xsd; docunment ati on xm ;| ang="en" > ) ]
This type has been DEPRECATED. It will be renpved in the next
FpM na{or version. A type describing the equity leg of a
return type swap.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ret ur nSwapLeg" >
<xsd: sequence> . . .
<xsd: el ement nanme="effectiveDate" type="Adjustabl eO Rel ativeDate">
<xsd: annot ati on>
<xsd: docunment ati on xm ;| ang="en" >

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

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

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

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

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

swap. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nanme="underlyer" type="Underlyer">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">
Specifies the underlyi ng conponent of the return typ
smaﬁ, whi ch can be either one or nanK and consi sts
either equity, index or convertible bond conponent,
a conbi nati on of these.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="val uati on" type="DeprecatedEquitylLegVal uati on">
<xsd: annotation> . .
<xsd: docunent ati on xn1:|an%: en" >, )
Specifies the terns of the initial price of the return
type swap and of the subsequent val uations of the
equi ty underlyer.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="notional " type="ReturnSwapNoti onal ">
<xsd: annot ati on> .
<xsd: docunent ati on xnl: | ang="en">
Specifies the notional of a return tYPe swap. When used
in the equity leg, the definition w typically
conbi ne the actual ampunt (using the notional conponent
defined by, the FPNL i ndustry group) and the
determ nafi on nethod. Wien useéd 1 n"the interest |eg,
he definition wll typically point to the definition
of the equity |eg.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="equityAnmount" type="Ret ur nSwapAmount ">
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en"> )
Specifies, Inrelation to each Equity Paynent Date, the
ampunt  to which the Equity Paynent te relates. Unless
otherw se specified, this termhas the meaning defined
in the | SDA 2002 Equity Derivatives Definitions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
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</ xsd: el enent >
<xsd: el ement nane="return" type="Return">
<xsd: annot at | on>
<xsd: docunent ati on xm ;l ang="en">
Specifies the conditions under which djvidend affecting
the underlyer will be paid to the receiver of the
equity anounts,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nanme="noti onal Adj ust nents" type="Noti onal Adj ust nent Enuni' >
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en">
SReC|f|es the conditions that govern the adjustment to
e nunb of units of the equity swap.
</ xsd docunentatlon>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="f xFeature" type="FxFeature" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
A quanto or conposite FX feature.
</ xsd: docunent at 1 on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conp exCont ent >
</ xsd: conP exTy e>
<xsd: co ex
<xsd: annota i on>
<xsd: document ati on xni_: %A
ThIS type has been DEPRE TED It will be rempoved in the next
FpM. nBj or version. A type describing the initial and fina
val uation of the equity” underlyer.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: sequence> o ) ) ) )
<xsd: el enent name="initial Price" type="DeprecatedEquityLegVal uationPrice">
<xsd: annot at | on>
<xsd: document ati on_ xm : Ian? en" >
Specifies the initial erence price of the equity
underlyer. This price can be expressed either as an actua
anmount/currency, as a deterpination nmethod, or by reference
to anot her val Ue specified in the swap docunent.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement nane="equityNoti onal Reset" type="xsd: bool ean">
<xsd: annot at | on>
<xsd: docunentation xm ;| ang="en">
The tern1 E U|ty Not i onal Reset" is assuned to have the
neanlng efined in the | SDA 2002 Equity Derivatives
Definitions, The reference to the ISDA definition is either
plicable” or 'lInapplicable".
</ xsd. docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: el enent name="val uationPricelnterint type="DeprecatedEquitylLegVal uationPrice"

<xsd: annot at | on>
<xsd: document ati on xm : IanP en" >
Specifies the interi mva uatlon price of the equity
underlyer. This price can be expressed elther as ah actua
anount/currency, as a determ nation nethod, by reference
to anot her val ue specified in the swap docunEnt
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . . . . . .
<xsd: el enent nane="val uati onPriceFinal " type="Deprecat edEquitylLegVal uationPrice">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
Specifies the final valuation price of the equity
underlyer. This price can be expressed either as”an actua
anmount/currency, as a determ nation nethod, or by reference
to another value specified in the swap document.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nane="equi t yPaynent Dat es" type="Deprecat edEqui t yPaynent Dat es" >
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
SpeC|f|es the equity paynent dates of the swap.
</ xsd: docunent at i on>

Ype nane= EbprecatequuityLegValuation" fpm - annot ati on: deprecat ed="true" fpm -
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</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) ) ) )
<xsd: conpl exType name="Depr ecat edEqui t yLegVal uati onPri ce" fpm -annotati on: deprecated="true" f
<xsd: annot ati on>
<xsd; docunent ati on xn1:|an%;‘en"> ) )
This type has been DEPRECATED. It will be renoved in the next
FpM. naj or version
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: conpl exContent>
<xsd: ext ensi on base="Price">
<xsd: sequence> ) ) ) ) )
<xsd: el enent nane="equi tyVal uati on" type="EquityValuation" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</xsd:conPIexType> ) )
<xsd: conpl exType nanme="Depr ecat edEqui t yPaynment Dat es" fpmni -annot ati on: deprecated="true" fpm -«
<xsd: annot ati on>
<xsd; docunent ati on xnl : | ang="en" > ) )
This type has been DEPRECATED. It will be renpved in the next
FPNL naj or version. A type describing the equity paynment dates
of the swap. .
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> . . . . .
<xsd: el ement nane="equityPaynent Dat esl nterini' type="Adjustabl eO Rel ati veDat es" m nCccur s:
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
Specifies the interi mpaynent dates of the swap. Wen
defined in relation to a date specified somewhere else in
t he docunent (through the relativeDates conponent), this
element wll typically refer to the valuation dates and add
a lag corresponding to the settlement cycle of the
under| yer. .
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > . . . .
<xsd: el ement nane="equit yPaynent Dat eFi nal " type="Adj ust abl eOr Rel ati veDat e" >
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en"> )
Specifies the final paynent date of the smaP. When defi ned
inrelation to a date Specified somewhere el se in the

docunent (through the rel ativeDate conmponent), this el ement

w il typically refer to the final valuation date and add a

lag corresponding to the settlenent cycle of the underlyer
</ xsd: docunent at i on>

</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType> ) )
<xsd: conp exType nanme="Equi t ySwapTr ansact i onSuppl ement " >
<xsd: annot ati on>
<xsd:docunEntat|on_xn1:Iangz"en"> )
A type for defining Equity Swap Transaction Suppl enent
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ret ur nSwapBase" >
<xsd: sequence> ) ) )
<xsd: el emrent nanme="nutual Earl yTerni nati on" type="xsd: bool ean" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xnl : | ang="en">
Lbed,for,specgfxln? whet her the Mutual Earl
Term nation Right tThat is detailed in the st er
Confirmation will apply.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . .
<xsd: el ement nanme="mul ti pl eExchangel ndexAnnexFal | back" type="xsd: bool ean" m nCccurs="
<xsd: annot ati on> _
<xsd:docunentatgon,xn1:Ian%:"en">,
Used for specifying whether additional annex terms for
trades with under|yers that are listed on nultiple
exchanges, as defined in the European Master
Confirmation, will apply.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > S )
<xsd: el enent nane="| ocal Juri sdi ction" type="Country" m nCccurs="0">



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

o—

<xsd: docunent at i
Local Jurisdictionis a ermused in the AEJ Master
Confirmation, which is used to determ ne | ocal taxes,
mhlch shall mean taxes, duties, and sinilar charges

inposed by the taxing authority of the Local

Jurisdiction If this elepent IS not present Loca
Jurisdiction is Not Applicable.

</ xsd: docunent ati on>

</ xsd: annot at i on>
</ xsd: el ement > o )
<xsd: el ement nanme="rel evant Juri sdi cti on" type="Country" m nCccurs="0">
<xsd: annot at i on>
<xsd: document ati on xm : | ang="en">
Rei event Jurisdiction is a termused in the AEJ Master
Confirmation, which is used to determ ne | ocal taxes

which shal | nean taxes, duties and simlar charges that
mould be |nposed by the taxing authority of the Country
of Underly on a pot het| cal’ Broker Deal er assum ng

t he Appllcable Hedge Positions are held by its office
in the Relevant Jurisdiction. |f this elenent is not
present Rel evant Jurisdiction is Not Applicable.

</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conpl ebentent>
</ xsd: conpl exType> . . .
<xsd: el ement nanme=' eqU|tyLeg t ype="Deprecat edEqui tyLeg" substituti onG oup="returnSwapLeg" f
<xsd annot ati on>
<xsd: document ati on xn : "en"
Thi s el enent  has been DE RECATED and it will be renpved in the
next FpM. pmj or version (5.0) - please use returnLeg elenment to
represent long formequity swaps, total return swapS. The
equity anountS of the equity swap.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="equitySwap" type="ReturnSwap" substitutionG oup="product" fpml -annotation
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en"

This el enent has been DE RECATED and it will be renoved in the
next FpM. najor version (5,0) - please use return p el enent
to represent long formequity swaps, total return swaps, an

varil ance swaps
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nanme="equitySwapTransacti onSuppl enent" type="EquitySwapTransacti onSuppl enent" sl
<xsd: annot at | on>
<xsd: docunentatlon xm : |l ang="en" >
Specifies the structure of the equity swap transaction
suppl enent .
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: schema>
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