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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)

»  Specifies the anchor as an href attribute. The href attribute value is a pointer style reference to
the element or component elsewhere in the document where the anchor is defined.

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: conplexType nane:"AnyAssetRbference">
<xsd: annot at| on>
<xsd: docunent ati on xml : | ang="en"
Areference to an asset, e.qg. a portfolio, trade, or reference
i nstrument .
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi_on base="Reference"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-mktenv-4-3.xsd#Complex.PricingMethod
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-valuation-4-3.xsd#Complex.ScheduledDate
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-valuation-base-4-3.xsd#Complex.Valuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/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-4-3-2007-02-05/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-4-3-2007-02-05/html/fpml-valuation-base-4-3.xsd#Complex.BasicAssetValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-cashflow-matching-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-4-3-2007-02-05/html/fpml-mktenv-4-3.xsd#Complex.ParametricAdjustment
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/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-4-3-2007-02-05/html/fpml-reporting-4-3.xsd#Complex.PositionReport
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-asset-4-3.xsd#Complex.Price
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-riskdef-4-3.xsd#Complex.SensitivitySetDefinition
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/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 (exactly 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">

<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-4-3-2007-02-05/html/fpml-valuation-4-3.xsd#Complex.AssetValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-valuation-base-4-3.xsd#Complex.BasicAssetValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-mktenv-4-3.xsd#Complex.PricingStructureValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-valuation-4-3.xsd#Complex.AssetValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-valuation-base-4-3.xsd#Complex.BasicAssetValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/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:

1.9.3 Used by:
*  Complex type: PricingParameterDerivative

1.9.4 Derived Types:

1.9.5 Figure:
1.9.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Val uati onRef er ence" >
<xsd: annotati on> .
<xsd; docunentation xnm :|ang="en"> )
Reference to a Val uation or any derived structure such as
Prici ngStructureVal uation.
</ xsd: doCunent ati on>
</ xsd: annot ati on> . .
<xsd:attribute nane="href" type="xsd:|DREF' use="required" ecore:reference="Val uation"/>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/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-4-3-2007-02-05/html/fpml-valuation-base-4-3.xsd#Complex.BasicQuotation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/html/fpml-mktenv-4-3.xsd#Complex.PricingStructurePoint
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/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-4-3-2007-02-05/html/fpml-mktenv-4-3.xsd#Complex.MultiDimensionalPricingData
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-02-05/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>
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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: schenna ecore; nsPrefix="fpm" ecore: packa e:"or?.fpn1" ecor e: docunent Root =" FpM." t ar get Nam
<xsd: i nclude_schenmaLocati on="f pnl - shar ed- 4- 3. xsd" 7>
<xsd: conpl exType nane="AnyAsset Ref erence">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
A reference to an asset, e.g. a portfolio, trade, or reference
instrunent..
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi_ on base="Reference"/>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Asset MeasureType" >
<xsd: annot ati on>
<xsd: docunentation xm : |l ang="en">
A schene |dent|fy|ng the“types of measures that can be used to
descri be an asse
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normal i zedStri ng'>
<xsd: attribute nanme="asset Measur eSchene
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Basi cAsset Val uati on">
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="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 xnl :Ilang="en"> )
One or nore nunerical neasures relating to the asset,
possi bly together with sensitivities of that nmeasure to
pricing inputs,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType nanme="Basi cQuot ati on">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" > )
Sonme ki nd of nuperical pEasure about an asset, eg. its NPV,
together with characteristics of that neasure.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: group ref="Quotati on. nodel "/ >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Pri ceQuot eUnits">
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">
The units in which a price is quoted.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:sinpleContent> _ N
<xsd: ext ensi on base="xsd: nornalizedStri ng">
<xsd:attribute nane="priceQuot eUnitsSchene" type="xsd:anyURl" default="http://ww.fpm.
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> ) o
<xsd: conpl exType nanme="Quot ati onCharacteristics">
<xsd: annot ati on>
<xsd: docunmentati on. xm : | ang="en" > o )
A type_representlng a sef of characteristics that describe a
uot ati on. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>

defaul t="http://ww. fpnl . org/ codi ng- schene/ as:



<xsd: group ref="Quot ati onCharacteristics. nodel"/>
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exT¥pe name="Quot eTi m ng" >
<xsd: annot at | on>
<xsd: document ati on source="http://ww. FpM.. org" xnl : | ang="en">
The type of the tine of the quote.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: S|nplerntent>
<xsd: ext ens| on base="xsd: nor nal | zedSt |ng">
<xsd: attribute nane="quoteTi m ngScheme™ type="xsd: anyURl " defaul t="http://ww.fpn.org
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> )
<xsd: conp exT¥pe nane="Val uati on" >
<xsd: annot at | on>
<xsd: document ation xm : IanP- en" >
A val uat|on of an val uable object - an asset or pricing
input. This is an abstract type, used as a base for val ues of
prIC|ng structures such as yield curves as well as asset
val ues
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: sequence> .
<xsd: el enent nane="obj ect Ref erence" type="AnyAsset Ref erence">
<xsd: annot ati on> _
<xsd: docurment ati on xm : | 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 ement > . . . . .
<xsd: el ement nanme="val uati onScenari oRef erence" type="Val uati onScenari oRef erence" m nCccur
<xsd: annot at | on>
<xsd docunentation xnl:|ang="en">
A reference to the val uafion scenario used to calculate
this valuation. |f the Valuation occurs withi
Val uat | onSet , th Is value 1s optional and 1I's defaulted from
t he ValuatlonSet | thls value occurs in both places, the
lomer level value (i.e._ the one here) overrides that iIn the
hi gher (i.e. ValuatlonSet)
</ xs docunentat|0n>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> )
<xsd:attribute nane="id" type="xsd:ID'/> ) )
<xsd:attri bute nane= deflnl |onRef" type—"xsd | DREF" ecore:reference="Val uati onScenari 0" >
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en"
An optional reference to the scenarlo that this valuation
applies to.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</xsd:attri bute>
</ xsd: conpl exType> .
<xsd: conpl exType name="Val uati onRef erence" >
<xsd: annot at i on>
<xsd; docunentation xnl :|ang="en">
Reference to a Valuation or any derived structure such as
Pri ci ngStruct ureVval uati on.
</ xsd: doCunent at i on>
</ xsd: annot ati on> ) )
<xsd: attrlbute nane="href" type—"xsd | DREF" use="required" ecore:reference="Val uation"/>
</ xsd: conpl exType>
<xsd: group nanme="Quot ati on. node
<xsd: annhot at | on>
<xsd: docurment ati on xml : | ang="en"> ) )
Sorre kind of numerical neasure about an asset, eg. its price or
NPV, together with characteristics of that nmeasufe.
</ 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: docurment ati on xml : | ang="en">
The val ue of the the quo ation.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd: group ref="QuotationCharacteristics.nodel ">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">



The characteristics of the quotation.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: gr oup> ) o
<xsd: group nane="Quot ati onCharacteristics. nmodel ">
<xsd:. annot ati on>
<xsd: docunentation xnm :Ilang="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 enent nanme="neasureType" type="Asset MeasureType" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xm : Il ang="en"> )
The type of the value that is nmeasured. This could be an
NPV, a cash flow, a clean price, etc.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enrent nane="quoteUnits" type="PriceQuoteUnits" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an9:"en">
The optional units that the neasure
supplied, this is assuned to be a pr
units.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nane="si de" type="QuotationSi deEnunt' m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xnl : | ang="en" >
The side (bid/ md/ask) of the neasure.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="currency" type="Currency" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunpentation xnl :Ilang="en"> ) )
The optiopal currency that the neasure is expressed in. If
not supplied, this is defaulted fromthe reportingCurrency
in the val uati onScenari oDefinition
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > o o )
<xsd: el ement nane="tinm ng" type="QuoteTi m ng" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en"> ) ) )
en during a day the quote i1s for. Typically, if thi
eIenFntdls supplied, the QuotelLocation needs also to
su i ed.
</xsgpdocunpntat|on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: group ref="CQuotelLocation. nodel" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
Where the quote is from
</ xsd: docunent ati on>
</ xsd: annot ati on>
</xsd:Proup> ) ) ) )
<xsd: element nanme="informati onSource" type="Informati onSource" mi nCccurs="0" nmaxCccurs="1
<xsd: annot ati on>
<xsd: docunentati on xnl: |l ang="en"> ) )
The i nformation source where a published or dlspla¥ed
market rate will be obtalned, e.g. Telerate Page 3750.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="tinme" type="xsd: dateTi ne" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm ;| ang="en"> )
en the quote was observed or derived.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="val uati onDate" type="xsd: date" m nCccurs="0">
<xsd: annot ation> . .
<xsd: docunent ati on xn1:|an9: en">
When t he quote was conpufed.
</ xsd: docunent ati on>
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</ 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: document ati on xm :1ang="en">
Wien does the quote cease to be valid.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="cashFl owType" type="Cashfl owType" m nCccurs="0">
<xsd: annot at i on>
<xsd: documrent ati on xm : 1 ang="en"
For cash flows, the type  of the cash flows. Exanples
i ncl ude: Coupon Paynen Prem um Fee, Settienent Fee,
Brokerage Fee
</ xsd: docunentaf|0n>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: group>
<xsd: group nanme="Quot eLocat i on. nodel ">
<xsd: annot at | on>
<xsd: document atj on xni:|ang="en"> )
A group descrlbrnP mhere a quote was or will be obtained, e.g.
obServed or cal culat
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: choj ce> . .
<xsd: el enent nane="busi nessCenter" type="Busi nessCenter">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">
A city or other busi ness center.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="exchangel d" type="Exchangel d">
<xsd: annot at | on>
<xsd: documrent ati on xm : | ang="en"
The exchange (e.g, stock or futures exchange) from which
the quote I's obtail ned.
</ xsd: ocunentatlon>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: chorce>
</ xsd: %rou
</ xsd: sc
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