FpML - Valuation Shared Component Definitionsworking Draft 14 May 2007

FoML

Financial products Markup Language

FpML - Valuation Shared Component Definitions



FpML - Valuation Shared Component DefinitionsWorking Draft 14 May 2007

Version: 4.3

This Version:
http://lwww.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14

Latest Version:
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14

Previous Version:
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/

Errata For This Version:
http://www.fpml.org/spec/errata/wd-fpml-4-3-2007-05-14-errata.html

Document built



FpML - Valuation Shared Component DefinitionsWorking Draft 14 May 2007

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/documents/license.html

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

_p_3_



FpML - Valuation Shared Component DefinitionsWorking Draft 14 May 2007

Table Of Contents

1 Global Complex Types 6
11 AnyAssetReference 7
1.11 Description: 7
1.1.2 Contents: 7
1.1.3 Used by: 7
114 Derived Types: 7
1.15 Figure: 7
1.1.6 Schema Fragment: 7
1.2 AssetMeasureType 8
1.21 Description: 8
1.2.2 Contents: 8
1.2.3 Used by: 8
1.24 Derived Types: 8
1.25 Figure: 8
1.2.6 Schema Fragment: 8
1.3 BasicAssetValuation 9
131 Description: 9
1.3.2 Contents: 9
1.3.3 Used by: 9
1.34 Derived Types: 9
1.35 Figure: 9
1.3.6 Schema Fragment: 9
1.4 BasicQuotation 10
141 Description: 10
1.4.2 Contents: 10
1.4.3 Used by: 10
144 Derived Types: 10
1.45 Figure: 10
1.4.6 Schema Fragment: 10
15 PriceQuoteUnits 11
151 Description: 11
152 Contents: 11
15.3 Used by: 11
154 Derived Types: 11
155 Figure: 11
15.6 Schema Fragment: 11
1.6 QuotationCharacteristics 12
1.6.1 Description: 12
1.6.2 Contents: 12
1.6.3 Used by: 12
1.6.4 Derived Types: 12
1.6.5 Figure: 12
1.6.6 Schema Fragment: 12
1.7 QuoteTiming 13
1.71 Description: 13
1.7.2 Contents: 13
1.7.3 Used by: 13
1.74 Derived Types: 13
1.75 Figure: 13
1.7.6 Schema Fragment: 13
1.8 Valuation 14
1.8.1 Description: 14
1.8.2 Contents: 14
1.8.3 Used by: 14
1.84 Derived Types: 14
1.85 Figure: 14
1.8.6 Schema Fragment: 14
1.9 ValuationReference 16
191 Description: 16
1.9.2 Contents: 16

_p_4_



FpML - Valuation Shared Component DefinitionsWorking Draft 14 May 2007

1.9.3 Used by: 16
194 Derived Types: 16
1.9.5 Figure: 16
1.9.6 Schema Fragment: 16
2 Groups 17

2.1 Quotation.model 18
211 Description: 18
2.1.2 Contents: 18
2.1.3 Used by: 18
214 Figure: 18
2.15 Schema Fragment: 18

2.2 QuotationCharacteristics.model 19
221 Description: 19
2.2.2 Contents: 19
223 Used by: 19
224 Figure: 19
225 Schema Fragment: 19

2.3 QuoteLocation.model 21
231 Description: 21
2.3.2 Contents: 21
233 Used by: 21
234 Figure: 21
235 Schema Fragment: 21
3 Schema listing 22

_p_5_



1 Global Complex Types



1.1 AnyAssetReference

1.1.1 Description:

A reference to an asset, e.g. a portfolio, trade, or reference instrument..

1.1.2 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.

1.1.3 Used by:

»  Complex type: PricingMethod
Complex type: ScheduledDate
Complex type: Valuation

 Complex type: VolatilityRepresentation

1.1.4 Derived Types:

1.1.5 Figure:
1.1.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" AnyAsset Ref erence" >
<xsd: annotati on>
<xsd: docunentation xnl :lang="en"> )
A reference to an asset, e.g. a portfolio, trade, or reference
instrument..
</ xsd: docunent at i 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"/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-mktenv-4-3.xsd#Complex.PricingMethod
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-valuation-4-3.xsd#Complex.ScheduledDate
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-valuation-base-4-3.xsd#Complex.Valuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-mktenv-4-3.xsd#Complex.VolatilityRepresentation

1.2 AssetMeasureType

1.2.1 Description:

A scheme identifying the types of measures that can be used to describe an asset.

1.2.2 Contents:

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

1.2.3 Used by:
1.2.4 Derived Types:

1.2.5 Figure:
1.2.6 Schema Fragment:

<xsd: conplexType nane="Asset Measur eType" >
<xsd: annot at | on>
<xsd: docunentation xnl :lang="en">
A schene |dent|f¥|ng the types of neasures that can be used to
descrlbe an asse
</ xsd: docunent ati on>
</ xsd: annot at |1 on>
<xsd: S|anerntent>
<xsd: ext ensi on base="xsd: normal i zedSt ri ng" >
<xsd: attribute nane="asset MeasureSchene" default="http://ww.fpm . org/ codi ng- scheme/ asset
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>



1.3 BasicAssetValuation

1.3.1 Description:

A structure that holds a set of measures about an asset.

1.3.2 Contents:

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

* Avaluation of an valuable object - an asset or a pricing input. This is an abstract type, used as a
base for values of pricing structures such as yield curves as well as asset values.

quote (one or more occurrences; of the type BasicQuotation) One or more numerical measures relating to the
asset, possibly together with sensitivities of that measure to pricing inputs

1.3.3 Used by:
*  Complex type: QuotedAssetSet

1.3.4 Derived Types:

1.3.5 Figure:
1.3.6 Schema Fragment:

<xsd: conpl exType nane="Basi cAsset Val uati on">
<xsd: annot ati on>
<xsd: docunent atjon xmni: I ang="en">
A structure that holds a“set of neasures about an asset.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Val uati on">
<xsd: sequence> ) )
<xsd: el ement nanme="quote" type="BasicQuotation" nmaxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> )
One or nore nunerical neasures relating to the asset,
possi bly together with sensitivities of that neasure to
pricing 1 nputs,
</ 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>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-mktenv-4-3.xsd#Complex.QuotedAssetSet

1.4 BasicQuotation

1.4.1 Description:

Some kind of numerical measure about an asset, eg. its NPV, together with characteristics of that measure.
1.4.2 Contents:

value (zero or one occurrence; of the type xsd:decimal) The value of the the quotation.

1.4.3 Used by:

»  Complex type: BasicAssetValuation
*  Complex type: CashflowObservation

1.4.4 Derived Types:

1.4.5 Figure:
1.4.6 Schema Fragment:

<xsd: conplexType nane="Basi cQuot ati on" >
<xsd: annot at | on>
<xsd: docunentation xpl:|ang="en"> )
Sorme kind of numerical neasure about an asset, eg. its NPV,
together with characteristics of that measur e.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: group ref="Quotati on. nodel "/ >
</ xsd: sequence>
</ xsd: conpl' exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-valuation-base-4-3.xsd#Complex.BasicAssetValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-reconciliation-4-3.xsd#Complex.CashflowObservation

1.5 PriceQuoteUnits

1.5.1 Description:

The units in which a price is quoted.

1.5.2 Contents:

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

.1.5.3 Used by:

e Complex type: ParametricAdjustment
*  Complex type: PricingParameterShift

1.5.4 Derived Types:

1.5.5 Figure:
1.5.6 Schema Fragment:

<xsd: conplexType nane="Pri ceQuot eUnits" >
<xsd: ahnot at | on>
<xsd: docunent ati on source="http://ww.FpM. org" xm:|ang="en">
The units in which a price is quoted.
</ xsd: docunent at 1 on>
</ xsd: annot at 1 on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: nornallzedStr|n% >
<xsd:attribute nanme="priceQuoteUnitsSchene" type="xsd:anyURl " defaul t="http://ww.fpn . or
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-mktenv-4-3.xsd#Complex.ParametricAdjustment
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-riskdef-4-3.xsd#Complex.PricingParameterShift

1.6 QuotationCharacteristics

1.6.1 Description:
A type representing a set of characteristics that describe a quotation.
1.6.2 Contents:

measureType (zero or one occurrence; of the type AssetMeasureType) The type of the value that is
measured. This could be an NPV, a cash flow, a clean price, etc.

quoteUnits (zero or one occurrence; of the type PriceQuoteUnits) The optional units that the measure is
expressed in. If not supplied, this is assumed to be a price/value in currency units.

side (zero or one occurrence; of the type QuotationSideEnum) The side (bid/mid/ask) of the measure.

currency (zero or one occurrence; of the type Currency) The optional currency that the measure is expressed
in. If not supplied, this is defaulted from the reportingCurrency in the valuationScenarioDefinition.

timing (zero or one occurrence; of the type QuoteTiming) When during a day the quote is for. Typically, if this
element is supplied, the QuoteLocation needs also to be supplied.

informationSource (zero or more occurrences; of the type InformationSource) The information source where
a published or displayed market rate will be obtained, e.g. Telerate Page 3750.

time (zero or one occurrence; of the type xsd:dateTime) When the quote was observed or derived.
valuationDate (zero or one occurrence; of the type xsd:date) When the quote was computed.
expiryTime (zero or one occurrence; of the type xsd:dateTime) When does the quote cease to be valid.

cashFlowType (zero or one occurrence; of the type CashflowType) For cash flows, the type of the cash flows.
Examples include: Coupon payment, Premium Fee, Settlement Fee, Brokerage Fee, etc.

1.6.3 Used by:

Complex type: PositionReport

*  Complex type: Price

*  Complex type: SensitivitySetDefinition
*  Complex type: ValuationSet

1.6.4 Derived Types:

1.6.5 Figure:
1.6.6 Schema Fragment:

<xsd: conpl exType nanme="Quot ati onCharacteristics">
<xsd: annot ati on> _
<xsd: docunmentati on. xm : | ang="en" > o )
A type_representlng a set of characteristics that describe a
quot ati on. )
</ Xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: sequence> . .
<xsd: group ref="QuotationCharacteristics.nodel"/>
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-reporting-4-3.xsd#Complex.PositionReport
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-asset-4-3.xsd#Complex.Price
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-riskdef-4-3.xsd#Complex.SensitivitySetDefinition
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-valuation-4-3.xsd#Complex.ValuationSet

1.7 QuoteTiming

1.7.1 Description:

The type of the time of the quote.

1.7.2 Contents:

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

1.7.3 Used by:
1.7.4 Derived Types:

1.7.5 Figure:
1.7.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Quot eTi ni ng" >
<xsd: annot ati on>
<xsd: docunent atijon source="http://ww. FpM.. org" xnl :lang="en">
The type of the tinme of the quote.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: noral i zedStri ng">
<xsd: attribute name="quot eTi m ngScheme™ type="xsd: anyURl " default="http://ww.fpm . org/cc
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>



1.8 Valuation
1.8.1 Description:

A valuation of an valuable object - an asset or a pricin
values of pricing structures such as yield curves as well as asset values.

1.8.2 Contents:

input. This is an abstract type, used as a base for

objectReference (zero or one occurrence; of the type AnyAssetReference) A reference to the asset or pricing

structure that this values.

valuationScenarioReference (zero or one occurrence; of the type ValuationScenarioReference) A reference
to the valuation scenario used to calculate this valuation. If the Valuation occurs within a ValuationSet, this
value is optional and is defaulted from the ValuationSet. If this value occurs in both places, the lower level
value (i.e. the one here) overrides that in the higher (i.e. ValuationSet).

1.8.3 Used by:

*  Complex type: AssetValuation
Complex type: BasicAssetValuation
*  Complex type: PricingStructureValuation

1.8.4 Derived Types:

Complex type: AssetValuation
«  Complex type: BasicAssetValuation
*  Complex type: PricingStructureValuation

1.8.5 Figure:
1.8.6 Schema Fragment:

<xsd: conpl exType nanme="Val uati on">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP:"en?>
A val uation of an val uable object

structures such as yiée
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>

an asset or a pricing, input.
This is an abstract tyPg, used as a base for va{ueslof prici hg
c as asset val ues.

urves as well

<xsd: el ement nane="obj ect Ref erence" type="AnyAsset Ref erence" m nCccurs="0">

<xsd: annot ati on>

<xsd: docunentation xnl:lang="en">

A reference to the asset "or pricing structure that this

val ues. )
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >

<xsd: el ement nane="val uati onScenari oRef erence" type="Val uati onScenari oRef erence"

<xsd: annot ati on>

<xsd: docunmentati on xm :| ang="en" > )
reference to the valuafion scenario

luation. |f the Valuation occurs

is value 1s optional and is defau

luationSet. It this val ue occurs

t he one here)

| evel value (i.e.
(i1.e. ValuationSet).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence> )
<xsd:attribute nane="id" t

e="xsd: | D"/

>

ove

m nCccur s:

<xsd:attribute_nane="defin¥ i onRef" type="xsd: | DREF" ecore:reference="Val uati onScenari o">

<xsd: annotation> .
<xsd: docunentation xnml : Il ang="en">

An optional reference tothe scenario that this valuation

applies to. .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd:attribute>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-valuation-4-3.xsd#Complex.AssetValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-valuation-base-4-3.xsd#Complex.BasicAssetValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-mktenv-4-3.xsd#Complex.PricingStructureValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-valuation-4-3.xsd#Complex.AssetValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-valuation-base-4-3.xsd#Complex.BasicAssetValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-mktenv-4-3.xsd#Complex.PricingStructureValuation




1.9 ValuationReference
1.9.1 Description:

Reference to a Valuation or any derived structure such as PricingStructureValuation.

1.9.2 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.

1.9.3 Used by:
*  Complex type: PricingParameterDerivative

1.9.4 Derived Types:

1.9.5 Figure:
1.9.6 Schema Fragment:

<xsd: conpl exType nane="Val uati onRef er ence" >
<xsd: annot ati on>
<xsd; docunentation xnl:|ang="en"> )
Reference to a Valuation or any derived structure such as
Prici ngStructureVal uation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ref erence">

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

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

ecore: reference="Val uati on"/>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-riskdef-4-3.xsd#Complex.PricingParameterDerivative

2 Groups



2.1 Quotation.model

2.1.1 Description:

Some kind of numerical measure about an asset, eg. its price or NPV, together with characteristics of that
measure.

2.1.2 Contents:

value (zero or one occurrence; of the type xsd:decimal) The value of the the quotation.

measureType (zero or one occurrence; of the type AssetMeasureType) The type of the value that is
measured. This could be an NPV, a cash flow, a clean price, etc.

quoteUnits (zero or one occurrence; of the type PriceQuoteUnits) The optional units that the measure is
expressed in. If not supplied, this is assumed to be a price/value in currency units.

side (zero or one occurrence; of the type QuotationSideEnum) The side (bid/mid/ask) of the measure.

currency (zero or one occurrence; of the type Currency) The optional currency that the measure is expressed
in. If not supplied, this is defaulted from the reportingCurrency in the valuationScenarioDefinition.

timing (zero or one occurrence; of the type QuoteTiming) When during a day the quote is for. Typically, if this
element is supplied, the QuoteLocation needs also to be supplied.

informationSource (zero or more occurrences; of the type InformationSource) The information source where
a published or displayed market rate will be obtained, e.g. Telerate Page 3750.

time (zero or one occurrence; of the type xsd:dateTime) When the quote was observed or derived.
valuationDate (zero or one occurrence; of the type xsd:date) When the quote was computed.
expiryTime (zero or one occurrence; of the type xsd:dateTime) When does the quote cease to be valid.

cashFlowType (zero or one occurrence; of the type CashflowType) For cash flows, the type of the cash flows.
Examples include: Coupon payment, Premium Fee, Settlement Fee, Brokerage Fee, etc.

2.1.3 Used by:

*  Complex type: BasicQuotation
Complex type: PricingStructurePoint
Complex type: Quotation

2.1.4 Figure:
2.1.5 Schema Fragment:

<xsd:8roup nanme="Quot at i on. nodel ">
<xsd: annot ati on>
<xsd: docunentation xpl:|ang="en"> . .
Sone kind of nuperical neasure about an asset, eg. its price or
NPV, together wth characteristics of that neasure.
</ xsd: doclUnent ati on>
</ xsd: annot at i on>
<xsd: sequence> . )
<xsd: el ement nanme="val ue" type="xsd:decimal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" >
The val ue of the the quotation.
</ xsd: docunent at |1 on>
</ xsd: annot at | on>
</ xsd: el ement > . o
<xsd: group ref="Quotati onCharacteristics.nodel">
<xsd: annot ati on>
<xsd: docunment ati on. xm : | ang="en" >
The characteristics of the quotation.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-valuation-base-4-3.xsd#Complex.BasicQuotation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-mktenv-4-3.xsd#Complex.PricingStructurePoint
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-valuation-4-3.xsd#Complex.Quotation

2.2 QuotationCharacteristics.model

2.2.1 Description:
A group collecting a set of characteristics that can be used to describe a quotation.
2.2.2 Contents:

measureType (zero or one occurrence; of the type AssetMeasureType) The type of the value that is
measured. This could be an NPV, a cash flow, a clean price, etc.

quoteUnits (zero or one occurrence; of the type PriceQuoteUnits) The optional units that the measure is
expressed in. If not supplied, this is assumed to be a price/value in currency units.

side (zero or one occurrence; of the type QuotationSideEnum) The side (bid/mid/ask) of the measure.

currency (zero or one occurrence; of the type Currency) The optional currency that the measure is expressed
in. If not supplied, this is defaulted from the reportingCurrency in the valuationScenarioDefinition.

timing (zero or one occurrence; of the type QuoteTiming) When during a day the quote is for. Typically, if this
element is supplied, the QuoteLocation needs also to be supplied.

Either
businessCenter (exactly one occurrence; of the type BusinessCenter) A city or other business center.
Or

exchangeld (exactly one occurrence; of the type Exchangeld) The exchange (e.g. stock or futures exchange)
from which the quote is obtained.

informationSource (zero or more occurrences; of the type InformationSource) The information source where
a published or displayed market rate will be obtained, e.g. Telerate Page 3750.

time (zero or one occurrence; of the type xsd:dateTime) When the quote was observed or derived.
valuationDate (zero or one occurrence; of the type xsd:date) When the quote was computed.
expiryTime (zero or one occurrence; of the type xsd:dateTime) When does the quote cease to be valid.

cashFlowType (zero or one occurrence; of the type CashflowType) For cash flows, the type of the cash flows.
Examples include: Coupon payment, Premium Fee, Settlement Fee, Brokerage Fee, etc.

2.2.3 Used by:

*  Complex type: MultiDimensionalPricingData
*  Complex type: QuotationCharacteristics

2.2.4 Figure:
2.2.5 Schema Fragment:

<xsd: group nanme="Quot ati onCharacteristics. nodel ">
<xsd: annotation>
<xsd: docunentation xm :lang="en"> o
A grouB collecting a set "of characteristics that can be used to
deScri be a quotation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el ement nanme="neasureType" type="Asset MeasureType" m nCccurs="0">
<xsd:annot ati on> L
<xsd: docunentatjon xm :lang="en"> )
The the of the value that is nmeasured. This could be an NPV,
a cash flow, a clean price, etc.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="quoteUnits" type="PriceQuoteUnits" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl : |l ang="en"> )
The optional units that the neasure
supplied, this is assuned to be a pri
units.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >

n. If not
urrency


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-mktenv-4-3.xsd#Complex.MultiDimensionalPricingData
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-05-14/html/fpml-valuation-base-4-3.xsd#Complex.QuotationCharacteristics

<xsd: el ement nane="si de" type="QuotationSi deEnum' m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunment ati on xm ;| ang="en" >
The side (bid/ md/ask) of the neasure.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nanme="currency" type="Currency" m nCccurs="0">
<xsd: annot ati on>

<xsd: docupentation xnml : Il ang="en"> ) )
The optional currency that the nmeasure is expressed in. If |
not supplied, this |5 defaulted fromthe reportingCurrency in
t he val uati onScenarioDefinition

</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > o o .
<xsd: el ement nanme="tim ng" type="QuoteTi m ng" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en"> ) ) )
When during a day the quote is for. Typically, if thi
el ement s supplied, the QuotelLocation needs also to
suppl i ed. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: group ref="CQuoteLocation. nodel” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on_xml : | ang="en" >
Where the quote is from
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: group> . . . .
<xsd: element nanme="informati onSource" type="Informati onSource" m nCccurs="0" maxCccur s="unl
<xsd: annot ati on> _
<xsd: docunent at i on xn1:laa%:"en"> ) )
The i nformati on source ere_a published or_displ ayed narket
rate will be obtained, e.g. Telerate Page 3750.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . ) .
<xsd: el ement nane="tinme" type="xsd: dateTi ne" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en"> )
When the quote was observed or derived.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el emrent nanme="val uati onDate" type="xsd: date" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl :lang="en">
en the quote was conputed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nanme="expiryTi ne" type="xsd: dateTi ne" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xnl :lang="en"> )
When does the quote ceasé to be valid.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="cashFl owType" type="Cashfl owType" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm :lang="en"> ]
For cash flows, the type of the cash flows. Exanples include:
C?upon payment, Prem um Fee, Settlenent Fee, Brokerage Fee,
etc

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: gr oup>

(S
be



2.3 QuoteLocation.model

2.3.1 Description:
A group describing where a quote was or will be obtained, e.g. observed or calculated.
2.3.2 Contents:

Either
businessCenter (exactly one occurrence; of the type BusinessCenter) A city or other business center.
Or

exchangeld (exactly one occurrence; of the type Exchangeld) The exchange (e.g. stock or futures exchange)
from which the quote is obtained.

2.3.3 Used by:

2.3.4 Figure:
2.3.5 Schema Fragment:

<xsd: group nanme="Quot eLocati on. nodel ">
<xsd: annotation>
<xsd: docunentation xnl ;I ang="en"> ) )
A group descr|b|nP where a quote was or will be obtained, e.g.
obServed or cal culated.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: cho| ce> . .
<xsd: el ement nane="busi nessCenter" type="Busi nessCenter">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
A city or other business center.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el enrent name="exchangel d" type="Exchangel d">
<xsd: annot ati on> .
<xsd: docupentation xm :lang="en"> )
The exphange (e.g. stock or futures exchange) from which the
qguote i s obtal ne
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: gr oup>



3 Schema listing

<xsd: schenn ecore; nsPrefix="fpm" ecore packa e— ?.pr" ecor e: docunent Root =" FpM." t ar get Nam
<xsd: i ncl ude_schenaLocat i on="f pni - shar ed- 4- d‘ >
<xsd: conpl exType nanme="AnyAsset Ref erence" >
<xsd: annot at i on>
<xsd: document ati on xni: | ang=" )
A reference to an asset, e. g a portfolio, trade, or reference
i nstrument.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conpl exContent > .
<xsd: ext ensi on base="Ref erence"> .
<xsd:attribute nanme="href" type="xsd: | DREF" use="required"/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Asset MeasureType" >
<xsd: annot at i on>
<xsd: docunentation xnl:lang="en">
A schene |dent|f¥|ng the“types of measures that can be used to
descri be an asse
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: normal i zedString" > )
<xsd:attribute nane="asset Measur eScheng" defaul t="http://ww.fpm . org/ codi ng- schene/ as:
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: co IexT pe> ) )
<xsd: co exT pe nane="Basi cAsset Val uati on">
<xsd annota I on>
<xsd: document ation xm :1ang="en">
A structure that holds a“set of neasures about an asset.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > -
<xsd: ext ensi on base="Val uation">
<xsd: sequence> ) )
<xsd: el enent nane="quote" type="Basi cQuotation" maxCccurs="unbounded" >
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">
One or nore nunerical measures relating to the asset,
possibly together with sensitivities of that measure’ to
pricing’inputs
</ xsd: doCunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="Basi cQuotation">
<xsd: annot at i on>
<xsd: document ati on xni :|ang="en"> )
Sorme kind of numerical neasure about an asset, eg. its NPV,
together with characteristics of that measur e.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: group ref="Quotation.nodel"/>
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exT¥ e nanme="Pri ceQuoteUnits">
<xsd: annota I on>
<xsd: document ati on source="http://ww.FpM.org" xn :|ang="en">
The units Iin which a price Is quoted.
</xsd docunent ati on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ens| on base=" xsd: nornallzedStrln%
<xsd: attribute name="priceQuoteUnitsSchenme" type="xsd:anyUR " defaul t="http://ww.fpn .
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> ) o
<xsd: conp exT¥ e nane="Quot ati onCharacteristics">
<xsd: annota I on>
<xsd docunentati on_ xni : Ian?-"en"> o )
ype representing a sef of characteristics that describe a
quo ation.
</ Xsd: docunent at i on>



</ xsd: annot at i on>
<xsd: sequence> ) o
<xsd: group ref="QuotationCharacteristics.nodel"/>
</ xsd: sequence>
</ xsd: conP exTy e>
<xsd: co ex e name="Quot eTi m ng" >
<xsd: annota |on>
<xsd: docunment atj on source="http://ww. FpM.. org" xni:|ang="en">
The type of the tine of the quote.
</ xsd: docunent at i on>
</ xsd: annot at |1 on>
<xsd: S|anerntent>
<xsd: ext ens| on base="xsd: nor mal i zedSt |ng">
<xsd: attribute nanme="quoteTi m ngScheme” type="xsd: anyURl " defaul t="http://ww.fpn.org
</ xsd; extenS|on>
</ xsd: S|np eCont ent >
</ xsd: conP exTy e> .
<xsd: co ex Ype name="Val uati on">
<xsd: annota i on>
<xsd docunentation xnl ;| ang="en">
A valuatjon of an valuable object - an asset or pricing
input. This is an abstract type, used as a base for val ués of
priC|ng structures such as yield curves as well as asset
val ues
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nane="obj ect Ref erence" type="AnyAsset Ref erence" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm 1 ang="en"> | )
A {eference to the asset "or pricing structure that this
val ues
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="val uati onScenari oRef erence" type="Val uati onScenari oRef erence" mi nCccut
<xsd: annot at | on>

<xsd: docunent ati on xm : ="en">

| a
A reference to the valua ion scenario used to calcul ate
thi s valuation, f the Valuation occurs within a
Val uat | onSet , th is value 1s optional and is defaulted from
the ValuationSet. |f thi's value occurs in both places, the
| ower |evel value gl e. the one here) overrides that in the
hi gher (i.e. Valua i onSet )

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd.attribute nane="id" type="xsd:1D'/> . .
<xsd:attri bute nane="defini |onRef" type-"xsd | DREF" ecore:reference="Val uati onScenari 0" >
<xsd: annot at i on>
<xsd: document ati on xml : | ang="en"
An optlonal reference to the scenarlo that this valuation
applres to.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd:attribute>
</ xsd: conpl exType> )
<xsd: conp exTY e nanme="Val uati onRef erence" >
<xsd: annota I on>
<xsd; document ation xm :|ang="en">
Reference to a Valuation or any derived structure such as
Prici ngStructureVal uati on.
</ xsd: doCcunent at i on>
</ xsd: annot ati on>
<xsd: conplebentent>
<xsd: ext ens| on base="Ref er ence" > ) )
<xsd:attribute nane="href" type="xsd: | DREF" use="required" ecore:reference="Val uation"/
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exTy pe>
<xsd: group nanme="Quotati on. nodel "
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" > ) )
Sone kind of numerical neasure about an asset, eg. its price or
NPV, together wth characteristics of that neasure.
</ xsd: doctnent at | on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nane="val ue" type="xsd: deci mal" mi nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en">
The val ue of the the quofation.



</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > ) o
<xsd:group ref="Quot ati onCharacteristics. nodel ">
<xsd: annotation>
<xsd: docunentation xnl:lang="en">
The characteristics of the quotation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: group> . o
<xsd: group nane="Quot ati onCharacteristics. nodel ">
<xsd: annot ati on>
<xsd: docunent ation xnl :lang="en"> o
A grouB collecting a set "of characteristics that can be used to
deScri be a quotation.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: el ement nanme="nmeasureType" type="Asset MeasureType" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:lang="en"> )
The type of the value that is neasured. This could be an
NPV, a cash flow, a clean price, etc.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nane="quoteUnits" type="PriceQuoteUnits" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?ﬁ"en">

The optional units that e neasure is expressed in. If not
supplled, this is assuned to be a price/value in currency
units.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement nanme="si de" type="QuotationSi deEnunt' m nCccurs="0">
<xsd: annot ati on>
<xsd: docunmentati on xm ;| ang="en" >
The side (bid/ md/ask) of the neasure.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nanme="currency" type="Currency" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
The optiopal currency that the neasure is expressed in. If
not supplied, this isS defaulted fromthe reportingCurrency
in the val uati onScenarioDefinition
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o .
<xsd: el ement name="tim ng" type="QuoteTi m ng" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . .
When during a day the quote is for. Typically, if
el ement is supplied, the QuotelLocation needs al so
suppl I ed. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd:group ref =" Quot eLocati on. nodel " m nCccurs="0">
<xsd: annotation> .
<xsd: docunent ati on_xmnl : [ ang="en" >
Where the quote is from
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: gr oup> . . . .
<xsd: element nanme="informati onSource" type="Informati onSource" m nCccurs="0" maxCccurs="1
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" > ) )
The i nformati on source where a published or dlspla¥ed
market rate will be obtained, e.g. Telerate Page 3750.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="tinme" type="xsd: dateTi ne" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunment ati on xm ;| ang="en" > i
When the quote was observed or derived.
</ xsd: docunent ati on>
</ xsd: annot at | on>

this
to be



</ xsd: el enent > . .
<xsd: el ement nanme="val uati onDate" type="xsd: date" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnil: Ian? ="en">
en the quote was conpufe
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . ) ) .
<xsd: el enent nane="expiryTi me" type="xsd: dateTi me" nmi nQccurs="0">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en"> )
Wien does the quote ceasé to be valid.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="cashFl owType" type="Cashfl owType" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en">
For cash flows, the type of the cash flows., Exanples
incl ude: Coupon Paynen Prem um Fee, Settlenent Fee,
Brokerage Fee
</ xsd: docunentafron>
</ xsd: annot at | on>
</ xsd: el ement >
</ xsd: sequence>
</xsd gr oup>
<xsd group nane= CpoteLocatron nodel "
<xsd: annot at i on>
<xsd docunEntatron xm ; Iang— en" > )
A group describ P ere a quote was or will be obtained, e.g.
obServed or calcu at ed
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: choi ce> ) )
<xsd: el enent name="busi nessCenter" type="Busi nessCenter">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
A city or other busi ness center .
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement name="exchangel d" type="Exchangel d">
<xsd: annot ati on> _
<xsd: documrent ati on xm :1ang="en">
The exchange (e.g. stock or futures exchange) from which
the quote i's obtai ned.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: e| ement >
</xsd ch0|ce>
</ xsd %rou
</ xsd: sc
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