FpML - Risk Definitions Component DefinitionsLast Call Working Draft 30 October 2007

FoML

Financial products Markup Language

FpPML - Risk Definitions Component Definitions



FpML - Risk Definitions Component DefinitionsLast Call Working Draft 30 October 2007

Version: 4.3

This Version:
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30

Latest Version:
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30

Previous Version:
http://www.fpml.org/spec/2007/wd-fpml-4-4-2007-09-10/

Errata For This Version:
http://www.fpml.org/spec/errata/lcwd-fpml-4-3-2007-10-30-errata.html

Document built



FpML - Risk Definitions Component DefinitionsLast Call Working Draft 30 October 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/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.

_p_3_



FpML - Risk Definitions Component DefinitionsLast Call Working Draft 30 October 2007

Table Of Contents

1 Global Complex Types 9
11 AssetOrTermPointOrPricingStructureReference 10
1.11 Description: 10
1.1.2 Contents: 10
1.1.3 Used by: 10
114 Derived Types: 10
1.15 Figure: 10
1.1.6 Schema Fragment: 10
1.2 BasicAssetValuation 11
1.21 Description: 11
1.2.2 Contents: 11
1.2.3 Used by: 11
1.24 Derived Types: 11
1.25 Figure: 11
1.2.6 Schema Fragment: 11
1.3 DenominatorTerm 12
131 Description: 12
1.3.2 Contents: 12
1.3.3 Used by: 12
1.34 Derived Types: 12
1.35 Figure: 12
1.3.6 Schema Fragment: 12
14 DerivativeCalculationMethod 13
141 Description: 13
1.4.2 Contents: 13
1.4.3 Used by: 13
144 Derived Types: 13
1.45 Figure: 13
1.4.6 Schema Fragment: 13
15 DerivativeCalculationProcedure 14
151 Description: 14
152 Contents: 14
15.3 Used by: 14
154 Derived Types: 14
155 Figure: 14
15.6 Schema Fragment: 14
1.6 DerivativeFormula 15
1.6.1 Description: 15
1.6.2 Contents: 15
1.6.3 Used by: 15
1.6.4 Derived Types: 15
1.6.5 Figure: 15
1.6.6 Schema Fragment: 15
1.7 FormulaTerm 16
1.71 Description: 16
1.7.2 Contents: 16
1.7.3 Used by: 16
1.74 Derived Types: 16
1.75 Figure: 16
1.7.6 Schema Fragment: 16
1.8 GenericDimension 17
1.8.1 Description: 17
1.8.2 Contents: 17
1.8.3 Used by: 17
1.84 Derived Types: 17
1.85 Figure: 17
1.8.6 Schema Fragment: 17
1.9 InstrumentSet 18
191 Description: 18
1.9.2 Contents: 18

_p_4_



FpML - Risk Definitions Component DefinitionsLast Call Working Draft 30 October 2007

1.9.3 Used by: 18
194 Derived Types: 18
1.9.5 Figure: 18
1.9.6 Schema Fragment: 18

1.10 Market 19
1.10.1 Description: 19
1.10.2 Contents: 19
1.10.3 Used by: 19
1.10.4 Derived Types: 19
1.10.5 Figure: 19
1.10.6 Schema Fragment: 19

1.11 MarketReference 21
1.11.1 Description: 21
1.11.2 Contents: 21
1.11.3 Used by: 21
1.11.4 Derived Types: 21
1.115 Figure: 21
1.11.6 Schema Fragment: 21

1.12 PerturbationType 22
1.12.1 Description: 22
1.12.2 Contents: 22
1.12.3 Used by: 22
1.12.4 Derived Types: 22
1.12.5 Figure: 22
1.12.6 Schema Fragment: 22

1.13 Positionld 23
1.13.1 Description: 23
1.13.2 Contents: 23
1.13.3 Used by: 23
1.13.4 Derived Types: 23
1.13.5 Figure: 23
1.13.6 Schema Fragment: 23

1.14 PricingDataPointCoordinate 24
1.14.1 Description: 24
1.14.2 Contents: 24
1.14.3 Used by: 24
1.14.4 Derived Types: 24
1.14.5 Figure: 24
1.14.6 Schema Fragment: 24

1.15 PricingDataPointCoordinateReference 26
1.15.1 Description: 26
1.15.2 Contents: 26
1.15.3 Used by: 26
1.15.4 Derived Types: 26
1.15.5 Figure: 26
1.15.6 Schema Fragment: 26

1.16 PricinglnputReplacement 27
1.16.1 Description: 27
1.16.2 Contents: 27
1.16.3 Used by: 27
1.16.4 Derived Types: 27
1.16.5 Figure: 27
1.16.6 Schema Fragment: 27

1.17 PricinglnputType 28
1.17.1 Description: 28
1.17.2 Contents: 28
1.17.3 Used by: 28
1.17.4 Derived Types: 28
1.17.5 Figure: 28
1.17.6 Schema Fragment: 28

1.18 PricingMethod 29
1.18.1 Description: 29
1.18.2 Contents: 29
1.18.3 Used by: 29

_p_5_



FpML - Risk Definitions Component DefinitionsLast Call Working Draft 30 October 2007

1.18.4 Derived Types: 29
1.18.5 Figure: 29
1.18.6 Schema Fragment: 29

1.19 PricingParameterDerivative 30
1.19.1 Description: 30
1.19.2 Contents: 30
1.19.3 Used by: 30
1.19.4 Derived Types: 30
1.19.5 Figure: 30
1.19.6 Schema Fragment: 30

1.20 PricingParameterDerivativeReference 32
1.20.1 Description: 32
1.20.2 Contents: 32
1.20.3 Used by: 32
1.20.4 Derived Types: 32
1.20.5 Figure: 32
1.20.6 Schema Fragment: 32

1.21 PricingParameterShift 33
1.21.1 Description: 33
1.21.2 Contents: 33
1.21.3 Used by: 33
1.21.4 Derived Types: 33
1.21.5 Figure: 33
1.21.6 Schema Fragment: 33

1.22 PricingStructureValuation 35
1.22.1 Description: 35
1.22.2 Contents: 35
1.22.3 Used by: 35
1.22.4 Derived Types: 35
1.22.5 Figure: 35
1.22.6 Schema Fragment: 36

1.23 QuotedAssetSet 37
1.23.1 Description: 37
1.23.2 Contents: 37
1.23.3 Used by: 37
1.23.4 Derived Types: 37
1.23.5 Figure: 37
1.23.6 Schema Fragment: 37

1.24 SensitivityDefinition 38
1.24.1 Description: 38
1.24.2 Contents: 38
1.24.3 Used by: 38
1.24.4 Derived Types: 38
1.24.5 Figure: 38
1.24.6 Schema Fragment: 38

1.25 SensitivitySetDefinition 40
1.25.1 Description: 40
1.25.2 Contents: 40
1.25.3 Used by: 40
1.25.4 Derived Types: 40
1.25.5 Figure: 40
1.25.6 Schema Fragment: 41

1.26 TimeDimension 43
1.26.1 Description: 43
1.26.2 Contents: 43
1.26.3 Used by: 43
1.26.4 Derived Types: 43
1.26.5 Figure: 43
1.26.6 Schema Fragment: 43

1.27 Valuation 45
1.27.1 Description: 45
1.27.2 Contents: 45
1.27.3 Used by: 45
1.27.4 Derived Types: 45

_p_6_



FpML - Risk Definitions Component DefinitionsLast Call Working Draft 30 October 2007

1.27.5 Figure: 45
1.27.6 Schema Fragment: 45

1.28 ValuationReference 47
1.28.1 Description: a7
1.28.2 Contents: 47
1.28.3 Used by: 47
1.28.4 Derived Types: a7
1.28.5 Figure: 47
1.28.6 Schema Fragment: 47

1.29 ValuationScenario 48
1.29.1 Description: 48
1.29.2 Contents: 48
1.29.3 Used by: 48
1.294 Derived Types: 48
1.29.5 Figure: 48
1.29.6 Schema Fragment: 48

1.30 ValuationScenarioReference 50
1.30.1 Description: 50
1.30.2 Contents: 50
1.30.3 Used by: 50
1.30.4 Derived Types: 50
1.30.5 Figure: 50
1.30.6 Schema Fragment: 50

1.31 WeightedPartialDerivative 51
1.31.1 Description: 51
1.31.2 Contents: 51
1.31.3 Used by: 51
1.31.4 Derived Types: 51
1.31.5 Figure: 51
1.31.6 Schema Fragment: 51
2 Global Elements 52

2.1 market 53
2.11 Description: 53
21.2 Contents: 53
2.1.3 Used by: 53
2.14 Substituted by: 53
2.15 Figure: 53
2.16 Schema Fragment: 53

2.2 pricingStructure 54
221 Description: 54
222 Contents: 54
223 Used by: 54
224 Substituted by: 54
225 Figure: 54
2.2.6 Schema Fragment: 54

2.3 pricingStructureValuation 55
231 Description: 55
2.3.2 Contents: 55
233 Used by: 55
2.34 Substituted by: 55
235 Figure: 55
2.3.6 Schema Fragment: 55
3 Groups 56

3.1 AnalyticDerivativeParameters.model 57
3.11 Description: 57
3.1.2 Contents: 57
3.1.3 Used by: 57
3.14 Figure: 57
3.1.5 Schema Fragment: 57

3.2 ComputedDerivative.model 58
3.21 Description: 58
3.2.2 Contents: 58
3.2.3 Used by: 58
3.24 Figure: 58

_p_7_



FpML - Risk Definitions Component DefinitionsLast Call Working Draft 30 October 2007

3.25 Schema Fragment: 58

3.3 DerivativeCalculationParameters.model 59
3.3.1 Description: 59
3.3.2 Contents: 59
3.3.3 Used by: 59
3.34 Figure: 59
3.35 Schema Fragment: 59

34 FiniteDifferenceDerivativeParameters.model 60
34.1 Description: 60
3.4.2 Contents: 60
3.4.3 Used by: 60
3.4.4 Figure: 60
3.4.5 Schema Fragment: 60

35 PositionldAndVersion.model 62
351 Description: 62
35.2 Contents: 62
3.5.3 Used by: 62
3.54 Figure: 62
355 Schema Fragment: 62

3.6 PricingCoordinateOrReference.model 63
3.6.1 Description: 63
3.6.2 Contents: 63
3.6.3 Used by: 63
3.6.4 Figure: 63
3.6.5 Schema Fragment: 63

3.7 PricinglnputDates.model 64
3.7.1 Description: 64
3.7.2 Contents: 64
3.7.3 Used by: 64
3.74 Figure: 64
3.75 Schema Fragment: 64

3.8 PricingStructurelndex.model 66
3.8.1 Description: 66
3.8.2 Contents: 66
3.8.3 Used by: 66
3.8.4 Figure: 66
3.85 Schema Fragment: 66

3.9 SensitivityDescription.model 68
3.9.1 Description: 68
3.9.2 Contents: 68
3.9.3 Used by: 68
3.9.4 Figure: 68
3.95 Schema Fragment: 68

3.10 SubstitutionDerivativeParameters.model 69
3.10.1 Description: 69
3.10.2 Contents: 69
3.10.3 Used by: 69
3.104 Figure: 69
3.10.5 Schema Fragment: 69
4 Schema listing 70

_p_8_



1 Global Complex Types



1.1 AssetOrTermPointOrPricingStructureReference

1.1.1 Description:

Reference to an underlying asset, term point or pricing structure (yield curve).

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: PricingParameterDerivative
»  Complex type: PricingParameterShift

1.1.4 Derived Types:

1.1.5 Figure:

*

A ssetOr TermPointOrPricingStructureReference

[

1.1.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Asset O Ter nPoi nt O Pri ci ngSt ruct ur eRef erence" >
<xsd: annot ati on>
<xsd; docunent ati on xnl:|ang="en"> ) o
Ref erence to_an underlying asset, termpoint or pricing structure
(yreld curve). .
</ x5d: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Reference"> .
<xsd:attri bute nane="href" type="xsd:|DREF" use="required"/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.PricingParameterDerivative
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.PricingParameterShift

1.2 BasicAssetValuation

1.2.1 Description:

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

1.2.2 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

1.2.3 Used by:
*  Complex type: QuotedAssetSet

1.2.4 Derived Types:

1.2.5 Figure:

®id @ definitionRef
ID IDREF
9 @ objectReference
—/|AnyAssetReference

L 4 - @ @ valuationScenarioReference
BasicAssetValuation —|ValuationScenarioReference

O ° @ quote
BasicQuotation

1.2.6 Schema Fragment:

]

<xsd: conpl exType name="Basi cAsset Val uati on">
<xsd: annot ati on>
<xsd: docunentation xnml :lang="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" maxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="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: conmpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.QuotedAssetSet

1.3 DenominatorTerm

1.3.1 Description:
The type defining a denominator term of the formula. Its value is (sum of weighted partials) * power.
1.3.2 Contents:

weightedPartial (exactly one occurrence; of the type WeightedPartialDerivative) A partial derivative multiplied
by a weighting factor.

power (exactly one occurrence; of the type xsd:positivelnteger) The power to which this term is raised.
1.3.3 Used by:

*  Complex type: DerivativeFormula

1.3.4 Derived Types:

1.3.5 Figure:

@ weightedPartial
S WeightedPartial Derivative
DenominatorTerm —

@ power
positivel nteger

1.3.6 Schema Fragment:

<xsd: conpl exType name="Denom nat or Ter m' >
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> )
The type defining a denoiminator termof the fornmula. Its value is
(sum of wei ght ed gartlals) A power .
</ xsd: docunentati on
</ xsd: annot at | on>
<xsd: sequence> . . . . . .
<xsd: el ement nane="wei ghtedPartial" type="Wi ghtedPartial Derivative">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an?;"en"> ) )
A partial derivative multiplied by a weighting factor
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > o
<xsd: el ement nane="power" type="xsd: positivelnteger">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:!an?="en?> )
The power to which this fermis raised.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.DerivativeFormula

1.4 DerivativeCalculationMethod

1.4.1 Description:

The method by which a derivative is computed.

1.4.2 Contents:

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

1.4.3 Used by:
Complex type: DerivativeCalculationProcedure

1.4.4 Derived Types:

1.4.5 Figure:

* @ derivativeCal culationM ethodScheme
DerivativeCalculationM ethod uri

1.4.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Deri vati veCal cul ati onMet hod" >
<xsd: annot at i on>
<xsd:docunentat|on,source="httF;//mMMLFpNL.or " xm:lang="en">
The method by which a derivative is conputed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd:sinpleContent> _ -
<xsd: ext ensi on base= xsd:nprnallzedStr|n?_>
<xsd:attri bute nane="derivativeCal cul ati onMet hodSchenme" type="xsd:anyURl " defaul t="http:/
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.DerivativeCalculationProcedure

1.5 DerivativeCalculationProcedure

1.5.1 Description:
A description of how a numerical derivative is computed.
1.5.2 Contents:

method (zero or one occurrence; of the type DerivativeCalculationMethod) The method by which a derivative
is computed, e.g. analytic, numerical model, perturbation, etc.

1.5.3 Used by:

Complex type: PricingParameterDerivative
Complex type: SensitivitySetDefinition

1.5.4 Derived Types:

1.5.5 Figure:
@ @ method
—|DerivativeCal cul ationMethod
FiniteDifferenceDerivativeParameters.m
L 2
DerivativeCal cul ationProcedure —

—(@(DerivativeCal culationParameters.model

(Analyti cDerivativeParameters.model

1.5.6 Schema Fragment:

<xsd: conpl exT}/pe name="Deri vati veCal cul ati onPr ocedure"> SubstitutionDerivativeParameters. model

<xsd: annot ati on>
<xsd: docupentation xnl :Ilang="en"> ) ) )
A description of how a numerical derivative is conputed.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: sequence> . . . )
<xsd: el ement nanme="net hod" type="DerivativeCal cul ati onMet hod" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xpl:lang="en"> .
The nmethod by which a derivative is conputed, e.g. analytic,
nuneri cal nodel, Berturbatlon, etc.
</ xsd: docunent ati on
</ xsd; annot at 1 on>
</ xsd: el enent > . . . )
<xsd: group ref="DerivativeCal cul ati onParaneters. nodel " mi nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType>



http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.PricingParameterDerivative
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.SensitivitySetDefinition

1.6 DerivativeFormula

1.6.1 Description:

A formula for computing a complex derivative from partial derivatives. Its value is the sum of the terms divided
by the product of the denominator terms.

1.6.2 Contents:

term (exactly one occurrence; of the type FormulaTerm) A term of the formula. Its value is the product of the
its coefficient and the referenced partial derivatives.

denominatorTerm (exactly one occurrence; of the type DenominatorTerm) A denominator term of the
formula. Its value is (sum of weighted partials) * power.

1.6.3 Used by:

1.6.4 Derived Types:

1.6.5 Figure:
®term
'S FormulaTerm
_— I
DerivativeFormula Y denominatorTerm

DenominatorTerm

1.6.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Deri vati veFor nul a" >
<xsd: annot ati on>
<xsd; docupent ati on xnm ;| ang="en"> ) )
A fornmula for conputing a conplex derivative f
derivatives., Its value’is the sumof the terns
product of the denom nator terns.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el ement nane="term' type="FornmulaTerni >
<xsd: annot ati on> .
<xsd: docunentati on xnl :lang="en">
Atermof the formula. 1ts value is
coefficient and the referenced part
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nane="denoni nat or Term' type="Denom nat or Ter ni' >
<xsd: annot ati on>
<xsd: docupentation xnm ;| ang="en"> )
A denom nator termof the fornmula. Its value is (sum of
wei ghted partials) * power.
</ xsdidocunent ati on
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

ror
div

t he
i al

product of the its
eriv

d atives.



1.7 FormulaTerm

1.7.1 Description:

Q\type defining a term of the formula. Its value is the product of the its coefficient and the referenced partial
erivatives.

1.7.2 Contents:

coefficient (exactly one occurrence; of the type xsd:decimal) The coefficient by which this term is multiplied,
typically 1 or -1.

partialDerivativeReference (one or more occurrences; of the type PricingParameterDerivativeReference) A
reference to the partial derivative.

1.7.3 Used by:
*  Complex type: DerivativeFormula

1.7.4 Derived Types:

1.7.5 Figure:
® coefficient #
'S decimal
FormulaTerm — . X X
° @ partial DerivativeReference O
PricingParameterDerivativeReference

1.7.6 Schema Fragment:

<xsd: conplexType name="For nul aTer ni' >
<xsd: annot at | on>
<xsd: ocunentatlon xm : |l ang="en" >
A tYﬁ defining a termof the fo
its coefficient and the r
</xsd docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> o .
<xsd: el enent nane="coefficient" type="xsd:decimal">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en"> ]
The coefficient by which'this termis nultiplied, typically 1

</xsd docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > . . . o . .
<xsd: el ement nanme="parti al DerivativeReference" type="PricingParaneterDerivativeReference" 1
<xsd annot at i on>
<xsd: document ati on xnl : | ang="en"> i
Areference to the partial derivative.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>

rrmula. Its value is the product
efere nced partial derivatives.


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.DerivativeFormula

1.8 GenericDimension

1.8.1 Description:

A generic (user defined) dimension, e.g. for use in a correlation surface. e.g. a currency, stock, etc. This would
take values like USD, GBP, JPY, or IBM, MSFT, etc.

1.8.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type xsd:string)

1.8.3 Used by:
1.8.4 Derived Types:

1.8.5 Figure:

* ®name @ href
GenericDimension CDATA IDREF

1.8.6 Schema Fragment:

<xsd: conpl exType nanme="Ceneri cD nmensi on" >
<xsd: annot at | on>
<xsd: docupent ati on xni:|ang="en">

A generlc (user deflned) dlnenS|on . for use in a correlation
surface g currencxlB stock fc his woul d take val ues |ike
D, J Y, . or FT, etc.

</ xsd: docunentat|0n>
</ xsd: annot at i on>
<xsd: S|aneCDntent>
<xsd: ext ensi on base=" Xxsd:string"> ) ) )
<xsd:attribute nane="nane" type="xsd: nornalizedString" use="required">
<xsd: annot at i on>
<xsd: document ati on xm : | ang="en">
TPe name of the dinmension. E.g.: "Currency", "Stock"
ssuer”, et
</ xsd: docunentatlon>
</ xsd: annot at i on>
</xsd:attri bute>
<xsd:attribute nane="href" type="xsd:|DREF" ecore:reference="Asset">
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en"> )
Areference to an instrumment (e.g. currency) that this
val ue represents.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</xsd:attri bute>
</ xsd; extenS|on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>



1.9 InstrumentSet

1.9.1 Description:

A collection of instruments usable for quotation purposes. In future releases, quotable derivative assets may
be added after the underlying asset.

1.9.2 Contents:

underlyingAsset (zero or more occurrences; of the type Asset) Define the underlying asset when it is a listed
security.

1.9.3 Used by:
*  Complex type: QuotedAssetSet

1.9.4 Derived Types:

1.9.5 Figure:

* O :underlyi ngAsset

InstrumentSet

1.9.6 Schema Fragment:

<xsd: conplexType nane="1| nstrunent Set " >
<xsd: annot at | on>
<xsd: docunentation xnm :lang="en"
A col lection of instrunents usable for quotation purpaoses.
future releases guot abl e derivative assets may be added after
t he underlying asset.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> .
<xsd: el enent ref="underlyingAsset" m nQccurs="0" maxQccurs="unbounded">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">
A collection of underlying assets (bonds, discount
|nstrunEnts futures, etc.) that can be used as a basis for
benchmar k quot es.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl'exType>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/Element.
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.QuotedAssetSet

1.10 Market

1.10.1 Description:
A collection of pricing inputs.
1.10.2 Contents:

name (zero or one occurrence; of the type xsd:string) The name of the market, e.g. the USDLIBOR market.
Used for description and understandability.

benchmarkQuotes (zero or one occurrence; of the type QuotedAssetSet) A collection of benchmark
instruments and quotes used as inputs to the pricing models.

pricingStructure (zero or more occurrences; of the type PricingStructure)
pricingStructureValuation (zero or more occurrences; of the type PricingStructureValuation)

benchmarkPricingMethod (zero or more occurrences; of the type PricingMethod) The pricing structure used
to quote a benchmark instrument.

1.10.3 Used by:

. Element: market

1.10.4 Derived Types:

1.10.5 Figure:

€ name
—|string

—Q
@) ;(Szr;ci;n;:eruotes
el i 8
O Mt
O P:Clizr&ﬁzr;arkﬁicingMethod

1.10.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Mar ket " >
<xsd: annot ati on>
<xsd: docunentati on xpl ;| ang="en">
A collection of pricing inputs.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el ement nanme="nane" type="xsd:string" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xnl :lang="en">
The nane of the market, €.g. the USDLIBOR market. Used for


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/Element.
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/Element.
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Element.market

descripti on and understandability.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > .
<xsd: el ement nanme="benchmar kQuot es" type="Quot edAsset Set" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunmentati on xm ;| ang="en">
A collection of benchmark instrunents and quotes used as
i nputs to the pricing nodels.
</ xsd: docunent at | on>
</ xsd; annot at 1 on>
</ xsd: el emrent > o .
<xsd: el ement ref="pricingStructure" m nQccurs="0" maxCccur s="unbounded" >
<xsd: annot ati on> _
<xsd: docunentation xnl ;| ang="en"> o )
A collection of pricing i'nputs &curves, volatility matrices,
etc.) used to represent the market.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > o . .
<xsd: el ement ref="pricingStructureVal uation" m nCccurs="0" nmaxCccurs="unbounded">
<xsd: annot ati on> _
<xsd: docunentation xnl ;| ang="en">
The values of the pricing structure used to represent the
mar ket s. . )
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > o o .
<xsd: el ement nane="benchmar kPri ci ngMet hod" type="Prici ngMet hod" m nCccurs="0" maxQccur s="ul
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en"> )
The pricing structure used to quote a benchmark instrunent.
</ 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>



1.11 MarketReference

1.11.1 Description:
Reference to a market structure.
1.11.2 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.

1.11.3 Used by:

Complex type: DerivedValuationScenario
*  Complex type: ValuationScenario

1.11.4 Derived Types:

1.11.5 Figure:

*

MarketReference

]

1.11.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Mar ket Ref er ence" >
<xsd: annot ati on>
<xsd; docunent ati on xpl :lang="en">
Reference to a nmarket structure
</ 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"

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

use="requi red" ecore:reference="Mrket"/>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-valuation-4-3.xsd#Complex.DerivedValuationScenario
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.ValuationScenario

1.12 PerturbationType

1.12.1 Description:
The type of perturbation applied to compute a derivative perturbatively.
1.12.2 Contents:

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

1.12.3 Used by:
1.12.4 Derived Types:

1.12.5 Figure:

* @ perturbationTypeScheme
PerturbationType uri

1.12.6 Schema Fragment:

<xsd: conplexType nanme="Pert ur bati onType" >
<xsd: annot at | on>
<xsd: ocunEntatlon sour ce=' httP [/ www. FpM_. org" xm ; | ang="en">
The ty B erturbation applied to conpute a derivative
pertur atlve
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent> )
<xsd: ext ens| on base=" xsd: normal i zedString">

<xsd:attribute nane="perturbationTypeScheme" type="xsd:anyURI"

</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

defaul t="http://ww. fpm .c



1.13 Positionld

1.13.1 Description:

A unique identifier for the position. The id attribute is defined for intradocument referencing.
1.13.2 Contents:

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

1.13.3 Used by:
1.13.4 Derived Types:

1.13.5 Figure:

* ®id @ positionldScheme
Positionld 1D uri

1.13.6 Schema Fragment:

<xsd: conplexType nane="Posi ti onld">
<xsd: ahnot at | on>
<xsd: docunent ation xnl ;I ang="en" . . . .
A unique identifier for the p03|t|on The id attribute is defined
for i ntradocunent referencing.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ens| on base=" xsd: normal i zedSt r |ng >
<xsd:attribute nane= p05|t|onIdSche type="xsd: anyURl "/ >
<xsd:attri bute nane="1d" type="xsd:ID'/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>



1.14 PricingDataPointCoordinate

1.14.1 Description:
A set of index values that identify a pricing data point. For example: (strike = 17%, expiration = 6M, term = 1Y.
1.14.2 Contents:

Either

term (exactly one occurrence; of the type TimeDimension) A time dimension that represents the term of a
financial instrument, e.g. of a zero-coupon bond on a curve, or of an underlying caplet or swap for an option.

Or

expiration ?exactly_one occurrence; of the type TimeDimension) A time dimension that represents the time to
expiration of an option.

Or

strike (exactly one occurrence; of the type xsd:decimal) A numerical dimension that represents the strike rate
or price of an option.

Or
generic (exactly one occurrence; of the type GenericDimension)

1.14.3 Used by:
1.14.4 Derived Types:

1.14.5 Figure:

@®term
TimeDimension

@ expiration
TimeDimension

* —

o — HPH cingStructurel ndex.model :
® strike
decimal

@ generic
GenericDimension

1.14.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Pri ci ngDat aPoi nt Coor di nat e" >
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en"> . )
A set of index values that identify a pric
exanmple: (strike = 17% expiration = 6& t
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> o
<xsd: group ref="PricingStructurel ndex. nndel " maxQccur s="unbounded"/ >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:ID'/>

poi nt. For



</ xsd: conpl exType>



1.15 PricingDataPointCoordinateReference

1.15.1 Description:

Reference to a Pricing Data Point Coordinate.

1.15.2 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.

1.15.3 Used by:
1.15.4 Derived Types:

1.15.5 Figure:

2

PricingDataPointCoordinateReference

[

1.15.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Pri ci ngDat aPoi nt Coor di nat eRef er ence" >
<xsd: annot at i on>
<xsd; docunentation xnl:lang="en"> .
Ref erence to a Pricing Data Point Coordinate.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensj on base="Reference"> . o
<xsd:attribute nane="href" type="xsd:|DREF" use="required" ecore:reference="PricingDataPc
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.16 PricinglnputReplacement

1.16.1 Description:

The substitution of a pricing input (e.g. curve) for another, used in generating prices and risks for valuation
scenarios.

1.16.2 Contents:

originallnputReference (exactly one occurrence; of the type PricingStructureReference) A reference to the
original value of the pricing input.

replacementinputReference (exactly one occurrence; of the type PricingStructureReference) A reference to
the substitution to do.

1.16.3 Used by:
Complex type: ValuationScenario

1.16.4 Derived Types:

1.16.5 Figure:

@ originalInputReference a

'S PricingStructureReference

_

Pricingl nputReplacement

@ replacement] nputReference a

PricingStructureReference

1.16.6 Schema Fragment:

<xsd: conpl exType name="Pri ci ngl nput Repl acenment " >
<xsd: annot ati on>
<xsd: docunentatjon xpl:lang="en">
The substitution of a_pr|C|ng i nput #e.g. curve) for another
used in generating prices and risks for valuation scenari os.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o o
<xsd: el ement nanme="ori gi nal | nput Ref erence" type="PricingStructureReference">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> o )
A reference to the origihnal value of the pricing input.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > o
<xsd: el ement nanme="repl acenment | nput Ref erence" type="PricingStructureReference">
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en">
A reference to the substitution to do
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.ValuationScenario

1.17 PricinglnputType

1.17.1 Description:

The type of pricing structure represented.

1.17.2 Contents:

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

1.17.3 Used by:
Complex type: SensitivitySetDefinition

1.17.4 Derived Types:

1.17.5 Figure:

L 4 @ pricinglnputTypeScheme
PricinglnputType uri

1.17.6 Schema Fragment:

<xsd:conp|exT¥pe name="Pri ci ngl nput Type">
<xsd: annot at i on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">
The type of pricing structure represented.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > . .
<xsd: ext ensj on base="xsd: normalizedString">
<xsd:attri bute nanme="pricingl nput TypeSChene" type="xsd:anyURlI " defaul t="http://ww.fpm .c
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.SensitivitySetDefinition

1.18 PricingMethod

1.18.1 Description:

For an asset (e.g. a reference/benchmark asset), the pricing structure used to price it. Used, for example, to
specify that the ratelndex "USD-LIBOR-Telerate" with term = 6M is priced using the "USD-LIBOR-Close"
curve.

1.18.2 Contents:

assetReference (exactly one occurrence; of the type AnyAssetReference) The asset whose price is required.

pricingInputReference (exactly one occurrence; of the type PricingStructureReference) A reference to the
pricing input used to value the asset.

1.18.3 Used by:
Complex type: Market

1.18.4 Derived Types:

1.18.5 Figure:
@ assetReference
Y AnyAssetReference
— |
FricingMethod @ pricingl nputReference
PricingStructureReference

1.18.6 Schema Fragment:

<xsd: conpl exType name="Prici nghet hod" >
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">

For an asset (e.g. a reference/ benchmark asset), the prlcin%
structure used to price it. Used, for exanple, to specify that
the ratelndex "USD-LI BOR-Tel erate” with term= 6Mis priced using

t he "USD- LI BOR- Cl ose" curve
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nane="asset Ref erence" type="AnyAsset Ref erence">
<xsd: annot ati on>
<xsd: docunentation xpl : Il ang="en">
The asset whose price Is required.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o
<xsd: el enent nane="pri ci ngl nput Ref erence" type="PricingStructureReference">
<xsd: annot ati on> |
<xsd: docunent ati on xm : | ang="en" >
A reference to the pricing input used to value the asset.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.Market

1.19 PricingParameterDerivative

1.19.1 Description:
A definition of the mathematical derivative with respect to a specific pricing parameter.
1.19.2 Contents:

description (zero or one occurrence; of the type xsd:string) A description, if needed, of how the derivative is
computed.
Either

parameterReference (zero or one occurrence; of the type AssetOrTermPointOrPricingStructureReference) A
reference to the pricing input parameter to which the sensitivity is computed. If it is omitted, the derivative
definition is generic, and applies to any input point in the valuation set.

Or

inputDateReference (one or more occurrences; of the type ValuationReference) Reference(s) to the pricing
input dates that are shifted when the sensitivity is computed. Depending on the time advance method used,
this list could vary. Used for describing time-advance derivatives (theta, carry, etc.)

calculationProcedure (zero or one occurrence; of the type DerivativeCalculationProcedure) The method by
which a derivative is computed, e.g. analytic, numerical model, perturbation, etc., and the corresponding
parameters

1.19.3 Used by:

1.19.4 Derived Types:

1.19.5 Figure:
9 @ description
- string
~| ® parameterReference o
'S - AssetOrTermPointOrPricingStructureReference
PricingParameterDerivative — - 0inputDateReference I:‘
ValuationReference

‘ .

C? calculationProcedure
DerivativeCal cul ationProcedure

1.19.6 Schema Fragment:

<xsd: conpl exType name="Prici ngPar anet er Deri vative">
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en"> . . .
A definition of the mathéematical derivative with respect to a
specific pricing Earaneter
</ xsd: docunent ati on
</ xsd: annot at 1 on>
<xsd: sequence> o . .
<xsd: el ement nanme="description" type="xsd:string" mnCccurs="0">
<xsd: annot at | on>



<xsd: docunentation xm : [l ang="¢e
A descrlptlon i f needed, of how the derivative is conputed.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: choij ce> ) o
<xsd el ement name="par anet er Ref erence" type="Asset Or Ter nPoi nt O Pri ci ngStruct ur eRef er ence’
<xsd: annot at i on>
<xsd: document ation xm :|ang="en">
Areference to the pricing Input parameter to which t
senS|t|V|ty Is conputed. Tf It Is omtted, the deriva
definition is generic, and applies to any input point
the val uation Set.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="i nput Dat eRef er ence" type="Val uati onRef erence" maxQccurs="unbounded">
<xsd: annot at | on>
<xsd: document ati on xn:|ang="en">
Reference(s) to. the pricing input dates that are
when the sepsitivity is conputed. Depend |ng on t t
advance met hod used, this |1 st could varY
descri bing tine- advance derivatives (theta, carry, etc.)
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: e| enent >
</ xsd: choi ce> ) ) ) ) )
<xsd: el ement nane="cal cul ati onProcedure" type="DerivativeCal cul ati onProcedure" m nCccurs="(
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en">
The method by which a defivative is conputed e.g. anal ytic,
nurer i cal nodel , perturbatlon etc., and the corresponding
parameters
</ Xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: conpl exType>

he
tive
in

shifted
he i me



1.20 PricingParameterDerivativeReference
1.20.1 Description:

Reference to a partial derivative.

1.20.2 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.
1.20.3 Used by:

Complex type: FormulaTerm

1.20.4 Derived Types:

1.20.5 Figure:

*

PricingParameterDerivativeReference

O

1.20.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Pri ci ngPar amet er Deri vati veRef erence" >
<xsd: annot ati on>
<xsd; docunentation xnl:|ang="en">
Ref erence to a partial derivative.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Reference"> . o
<xsd:attri bute nane="href" type="xsd:|DREF" use="required" ecore:reference="PricingParant
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.FormulaTerm

1.21 PricingParameterShift

1.21.1 Description:
A definition of a shift with respect to a specific pricing parameter.
1.21.2 Contents:

parameterReference (exactly one occurrence; of the type AssetOrTermPointOrPricingStructureReference)
shift (exactly one occurrence; of the type xsd:decimal) The size of the denominator, e.g. 0.0001 = 1 bp.

shiftUnits (zero or one occurrence; of the type PriceQuoteUnits) The units of the denominator, e.g. currency.
If not present, use the units of the PricinglnputReference.

1.21.3 Used by:

*  Complex type: DerivedValuationScenario
*  Complex type: ValuationScenario

1.21.4 Derived Types:

1.21.5 Figure:

@ parameterReference
A ssetOr TermPointOrPricingStructureReference D
L 4 ‘OSthég
PricingParameter Shift — decimal
0 @ shiftUnits
—|PriceQuoteUnits
1.21.6 Schema Fragment:
<xsd: conplexType nanme="Pri ci ngPar anet er Shi ft">
<xsd: annot at i on>
<xsd: docunentati on xni ;[ ang="en">
Adefinition of a Shlft Wi th respect to a specific pricing
par anet er .

</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent name="par anet er Ref erence” type="Asset Or Ter nPoi nt O Pri ci ngStruct ur eRef erence"/:
<xsd: el ement nane="shift" type="xsd: decimal ">
<xsd: annot at | on>
<xsd: document at j on xni: | ang="en"
The size of the denom nafor, e.g. 0.0001 =1 bp
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nane="shiftUnits" type="PriceQuoteUnits" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xm : 1 ang="en">
The units of the denom nator .?. currency. If not present,
use the units of the PricinglnpufReference:
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-valuation-4-3.xsd#Complex.DerivedValuationScenario
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.ValuationScenario

<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



1.22 PricingStructureValuation

1.22.1 Description:

An abstract pricing structure valuation base type. Used as a base for values of pricing structures such as yield
curves and volatility matrices. Derived from the "Valuation" type.

1.22.2 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.

baseDate (exactly one occurrence; of the type IdentifiedDate) The base date for which the structure applies,
i.e. the curve date. Normally this will align with the valuation date.

spotDate (zero or one occurrence; of the type IdentifiedDate) The spot settlement date for which the structure
applies, normally 0-2 days after the base date. The difference between the baseDate and the spotDate is
termed the settlement lag, and is sometimes called "days to spot".

inputDataDate (zero or one occurrence; of the type IdentifiedDate) The date from which the input data used to
construct the pricing input was obtained. Often the same as the baseDate, but sometimes the pricing input
may be "rolled forward", in which input data from one date is used to generate a curve for a later date.

endDate (zero or one occurrence; of the type IdentifiedDate) The last date for which data is supplied in this
pricing input.

buildDateTime (zero or one occurrence; of the type xsd:dateTime) The date and time when the pricing input
was generated.

1.22.3 Used by:

»  Element: pricingStructureValuation

*  Complex type: CreditCurveValuation

*  Complex type: DefaultProbabilityCurve
Complex type: FxCurveValuation
Complex type: VolatilityMatrix
Complex type: YieldCurveValuation

1.22.4 Derived Types:

Complex type: CreditCurveValuation

*  Complex type: DefaultProbabilityCurve
*  Complex type: FxCurveValuation

*  Complex type: VolatilityMatrix

e Complex type: YieldCurveValuation

1.22.5 Figure:


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Element.pricingStructureValuation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Complex.CreditCurveValuation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Complex.DefaultProbabilityCurve
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Complex.FxCurveValuation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Complex.VolatilityMatrix
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Complex.YieldCurveValuation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Complex.CreditCurveValuation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Complex.DefaultProbabilityCurve
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Complex.FxCurveValuation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Complex.VolatilityMatrix
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Complex.YieldCurveValuation

®id @ definitionRef
ID IDREF
0 @ objectReference
—/| AnyA ssetReference

@ @ valuationScenarioReference

—|ValuationScenarioReference

o

@ baseDate
I dentifiedDate

* - ® spotDate
PricingStructureValuation IdentifiedDate

O— (Prici nglnputDates.model :l— ®inputDataDate %

IdentifiedDate

@ endDate
IdentifiedDate

‘ - .
buildDateTime

9\3@@@

dateTime

1.22.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Pri ci ngStructureVal uati on">
<xsd: annot ati on>
<xsd: docunent ation xnl:|lang="en"> )
An abstract pricing structure valuation base type. Used as a base
for values of pricing structures such as yield curves and
volatility matrices. Derived fromthe "Valuation"” type.
</ xsd: docungent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > )
<xsd: ext ensi on base="Val uati on">
<xsd: sequence> o
<xsd: group ref="Pricinglnput Dat es. nodel ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
The relevant dates for a pricing structure - what is
applies to, when it was built, éetc.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.23 QuotedAssetSet

1.23.1 Description:
A collection of quoted assets.
1.23.2 Contents:

:cnstrumentSet (zero or one occurrence; of the type InstrumentSet) A collection of instruments used as a basis
or quotation

assetQuote (zero or more occurrences; of the type BasicAssetValuation) A collection of valuations (quotes)
for the assets needed in the set. NormaIIy these quotes will be for the underlying assets listed above, but they
don't necesarily have to be.

1.23.3 Used by:

Complex type: FxRateSet

Complex type: CreditCurveValuation
Complex type: Market

Complex type: YieldCurveValuation

1.23.4 Derived Types:
Complex type: FxRateSet

1.23.5 Figure:
@ instrumentSet
@
S ~|InstrumentSet
F-
QuotedA ssetSet , * Quote .
:BasicAssetVaIuation

1.23.6 Schema Fragment:

<xsd: conplexType name="Quot edAsset Set " >
<xsd: ahnot at | on>
<xsd: docunment ati on xm : | ang="en">
A col l'ection of quoted aSsets.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: el enent nane="instrumentSet" type="InstrunmentSet" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on_ xni : | ang="en" > )
A collection of instruneints used as a basis for quotation
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="asset Quote" type="Basi cAsset Val uation" mi nQccurs="0" maxQccur s="unbounde
<xsd: annot ati on> .
<xsd: document ation xm : | ang="en">
A col lection of val uat i ons gquotes? for the assets needed in
the set. Normally these quotes will be for the underlying
assets iisted above, but they don't necesarily have to beé.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Complex.FxRateSet
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Complex.CreditCurveValuation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.Market
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Complex.YieldCurveValuation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Complex.FxRateSet

1.24 SensitivityDefinition

1.24.1 Description:
A set of characteristics describing a sensitivity
1.24.2 Contents:

name (zero or one occurrence; of the type xsd:string) The name of the derivative, e.g. first derivative, Hessian,
etc. Typically not required, but may be used to explain more complex derivative calculations.

valuationScenarioReference (zero or one occurrence; of the type ValuationScenarioReference) Reference to
the valuation scenario to which this sensitivity definition applies. If the SensitivityDefinition occurs within a
SensitivitySetDefinition, this is not required and normally not used. In this case, if it is supplied it overrides the
valuationScenarioReference in the SensitivitySetDefinition.

1.24.3 Used by:
*  Complex type: SensitivitySetDefinition

1.24.4 Derived Types:

1.24.5 Figure:

>y ®name
A string

@ @ valuationScenarioReference
—|\/ al uationScenarioReference

]

‘ . . .
@ partial Derivative

PricingParameterDerivative

o ComputedDerivative.model :l— ~
| | C formula
2 DerivativeFormula

SensitivityDefinition

®term
L TimeDimension
SensitivityDescription.model
1.24.6 Schema Fragment: — :
PricingCoordinateOrReference.model

<xsd: conpl exType name="SensitivityDefinition">
<xsd: annot ati on> _
<xsd: docupentation xnl ;| ang="en"> | o
A set of characteristics describing a sensitivity
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement nanme="nane" type="xsd:string" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xnl :Ilang="en"> ) ) ) )
The nane of the derivative, e, g. first derivative, Hessian
etc. Typically not required, but nay be used to explain nore
conpl ex derivative calcul ations.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.SensitivitySetDefinition

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

<xsd:annot ati on> | .
<xsd; docunentation xnl:lang="en">

Ref erence to the valuation scenario to which this sensitivity
definition applies. If the SensitivityDefinition occurs
wthin a SensitivitySetDefinition, this is not required and
normal Iy not used. Tn this case, If it IS'SUFRIIe it
overrides the valuationScenari oReference in e

SensitivitySetDefinition.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: choi ce> . .
<xsd: group ref="Conmput edDerivative. npdel "/ >
<xsd: group ref="SensitivityDescription.nodel"/>
</ xsd: choi ce>
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>

m nCccur s:



1.25 SensitivitySetDefinition

1.25.1 Description:
A sensitivity report definition, consisting of a collection of sensitivity definitions.
1.25.2 Contents:

name (zero or one occurrence; of the type xsd:string) The name of the sensitivity set definition, e.g.
"USDLIBOR curve sensitivities".

sensitivityCharacteristics (zero or one occurrence; of the type QuotationCharacteristics) The default
characteristics of the quotation, e.g. type, units, etc.

valuationScenarioReference (zero or one occurrence; of the type ValuationScenarioReference) Reference to
the valuation scenario to which this sensitivity definition applies, e.g. a reference to the EOD valuation
scenario. If not supplied, this sensitivity set definition is generic to a variety of valuation scenarios.

pricinglnputType (zero or one occurrence; of the type PricinginputType) The type of the pricing input to which
the sensitivity is shown, e.g. a yield curve or volatility matrix.

pricinglnputReference (zero or one occurrence; of the type PricingStructureReference) A reference to the
pricing input to which the sensitivity is shown, e.g. a reference to a USDLIBOR vyield curve.

scale (exactly one occurrence; of the type xsd:decimal) The size of the denominator, e.g. 0.0001 = 1 bp. For
derivatives with respect to time, the default period is 1 day.

sensitivityDefinition (zero or more occurrences; of the type SensitivityDefinition) A set of sensitivity
definitions. Either one per point reported, or one generic definition that applies to all points.

calculationProcedure (zero or one occurrence; of the type DerivativeCalculationProcedure) The method by
which each derivative is computed, e.g. analytic, numerical model, perturbation, etc., and the corresponding
parameters (eg. shift amounts).

1.25.3 Used by:
« Complex type: ValuationSet

1.25.4 Derived Types:

1.25.5 Figure:


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-valuation-4-3.xsd#Complex.ValuationSet

@ name
string

@ sensitivityCharacteristics
QuotationCharacteristics

@ valuationScenarioReference O
' al uationScenarioReference

@ pricingl nputType a

PricinglnputType

¢

SensitivitySetDefinition

:

@@@@é@

® pricinglnputReference a

PricingStructureReference

®scae
decimal

@ sensitivityDefinition
SensitivityDefinition

# calculationProcedure
DerivativeCal culationProcedure

6 o

1.25.6 Schema Fragment:

<xsd:conp|exT¥pe nane="SensitivitySetDefinition">
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en"> o )
A sensitivity report definition, consisting of a collection of
sensitivity definitions.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nanme="nane" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnl ;| ang="en"> S
The nane of the sensitivity set definition, e.g. "USDLIBOR
curve sensitivities".
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o o ) o ]
<xsd: el enent nane="sensitivityCharacteristics" type="QuotationCharacteristics" mnQccurs="(
<xsd: annot ati on>
<xsd: docunentatjon xm :|ang="en"> i
Thetdefaylt characteristics of the quotation, e.g. type,
units, etc. .
</ 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" m nCccurs:
<xsd: annot ati on>
<xsd; docunent ati on xni : | ang="en">

Ref erence to the valuation scenario to which this sensitivity
definition applies, e,g. a reference to the EOD valuation |
scenario. |If not supplied, this sensitivity set definition is
generic to a variety of valuation scenari oS.

</ Xsd: docunent ati on>
</ xsd: annot at | on>
</ XSd' el errent > n H H n n H H n 5 n n
<xsd: el ement nanme="prici ngl nput Type" type="Pricingl nput Type" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">



The type of the pricing input to which the sensitivity is
shown; e.g. a yield curve or volatility matrix.
</ xsd: docungent ati on>
</ xsd; annot ati on>
</ xsd: el ement > o o )
<xsd: el ement nanme="pri ci ngl nput Ref erence"” type="PricingStructureReference" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xnl :|ang="en"> . o .
A reference to the pricing input to which the sensitivity is
shown, e.g. a reference to a DLI BOR yi el d curve.
</ xsd: docungent ati on>
</ xsd; annot ati on>
</ xsd: el emrent > )
<xsd: el ement nanme="scal e" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunmentati on xm :| ang="en" >
The size of the denom nator, e.g. 0,0001 = 1 bp. For
derivatives with respect to tine, the default period is 1

ay.
</xs%:docunEntat|on>
</ xsd: annot at i on>
</ xsd: el ement > . o . o :
<xsd: el enent nane="sensitivityDefinition" type="SensitivityDefinition" mnQccurs="0" nmaxQCc
<xsd: annot ati on>
<xsd: docupentatijon xnm :Ilang="en"> i .
A set of sensitivity definitions, Either one per point
repogted, or one geheric definition that applies to al
ol nts.
</§sd:docunEntat|on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nane="cal cul ati onProcedure" type="DerivativeCal cul ati onProcedure" m nCccurs="(
<xsd:annot ation> Y
<xsd: docupentation xpl : Il ang="en">

The nmet hod by which each derivative is conputed, e.?.
anal ytic, nunherical nodel, perturbation, etc., and the
correspondi ng paranmeters (eg. shift anounts).

</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



1.26 TimeDimension

1.26.1 Description:
The time dimensions of a term-structure. The user must supply either a tenor or a date or both.
1.26.2 Contents:

Either

tenor (exactly one occurrence; of the type Interval) The amount of time from the base date of the pricing input
to the specified term point, e.g. 6M or 5Y.

1.26.3 Used by:
e« Complex type: TermPoint

1.26.4 Derived Types:

1.26.5 Figure:
@ tenor
Interval
* ®date _
TimeDimension date

@ @ tenor
interval

1.26.6 Schema Fragment:

<xsd:conp|exT¥pe name="Ti meDi nensi on">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The tine dinensions of a’termstructure. The user must supply
either a tenor_or a date or both.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: choi ce>
<xsd: el ement name="tenor" type="Interval">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?="en"> o .
The amount  of tinme fromthe base date of the pricing input to
the specified termpoint, e.g. 6Mor 5Y.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: sequence>
<xsd: el enent nane="date" type="xsd: date">
<xsd: annot ati on> .
<xsd: docunentation xnl:lang="en"> ) )
The absol ute date corresponding to this termpoint, for
exanpl e January 3, 2005
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="tenor" type="Interval" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en"> o )
The amount of tinme from{he base date of the pricing input
to the specified termpoint, e.g. 6Mor 5Y.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Complex.TermPoint

</ xsd: choi ce>
</ xsd: conpl exType>



1.27 Valuation
1.27.1 Description:

A valuation 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.
1.27.2 Contents:

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).
1.27.3 Used by:

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

1.27.4 Derived Types:

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

1.27.5 Figure:

®id @ definitionRef
ID IDREF

0 @ objectReference %
S AnyAssetReference
Valuation — X ]
@ @ va uationScenarioReference [
'V al uationScenarioReference

1.27.6 Schema Fragment:

<xsd: conpl exType name="Val uati on">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP:"enT> o )
A val uation of an val uable object - an asset or a pricing, input.
This is an abstract tyPe, used as a base for val ues of pricing
structures such as yield curves as well as asset val ues.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el ement nanme="obj ect Ref erence" type="AnyAsset Ref erence” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . .
A {eference to the asset “or pricing structure that this
val ues.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

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

<xsd: annot at i on>

m nCccur s:


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-valuation-4-3.xsd#Complex.AssetValuation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.BasicAssetValuation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.PricingStructureValuation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-valuation-4-3.xsd#Complex.AssetValuation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.BasicAssetValuation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.PricingStructureValuation

<xsd: docunmentati on xm :| ang="en">
A reference to the val uafion scenario used to cal cul ate thIS
valuation. |f the Valuation occurs within a Val uati onS
this value is optional and is defaulted fromthe
Valua ionSet. IT this value occurs in_both places, the !omer
l'evel value (i.e. the one here) overrides that in the higher
(i.e. ValuationSet).

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> )
<xsd:.attribute nane="id" type="xsd:ID'/> . .
<xsd:attri bute nane="defini |onREf" type—"xsd | DREF" ecore:reference="Val uati onScenari 0" >
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en"
An optional reference to the scenarlo that this valuation
applies to.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
</xsd:attri bute>
</ xsd: conpl exType>



1.28 ValuationReference
1.28.1 Description:

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

1.28.2 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.

1.28.3 Used by:
*  Complex type: PricingParameterDerivative

1.28.4 Derived Types:

1.28.5 Figure:

*

ValuationReference

=

1.28.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Val uati onRef er ence" >
<xsd: annot ati on>
<xsd; docunentation xnl ;| ang="en"> )
Ref erence to a Val uation or any derived structure such as
PricingStructureVal uati on.
</ xsd: docunent at |1 on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Reference">

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

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

ecore: reference="Val uati on"/>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.PricingParameterDerivative

1.29 ValuationScenario

1.29.1 Description:
A set of rules for generating a valuation.
1.29.2 Contents:

name (zero or one occurrence; of the type xsd:string) The (optional) name for this valuation scenario, used for
understandability. For example "EOD Valuations".

valuationDate (exactly one occurrence; of the type IdentifiedDate) The date for which the assets are valued.

marketReference (zero or one occurrence; of the type MarketReference) A reference to the market
environment used to price the asset.

shift (zero or more occurrences; of the type PricingParameterShift) A collection of shifts to be applied to
market inputs prior to computation of the derivative.

replacement ﬁ(zerp or more occurrences; of the type PricinginputReplacement) A collection of shifts to be
applied to market inputs prior to computation of the derivative.

1.29.3 Used by:
 Complex type: ValuationSet

1.29.4 Derived Types:

1.29.5 Figure:

()
*
=}
=
@

string

@ vauationDate %

IdentifiedDate

2

ValuationScenario

@ marketReference

— ?
C MarketReference I:‘

@’shift

PricingParameterShift

@ replacement
—O,

PricinglnputReplacement

1.29.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Val uati onScenari 0" >
<xsd: annot ati on>
<xsd: docupent ati on xnm : Il ang="en"> )
A set of rules for generating a valuation.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> . .
<xsd: el ement nanme="nanme" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : I ang="en">


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-valuation-4-3.xsd#Complex.ValuationSet

The (o tlona!?_nanE for this valuation scepario, used for
understandability. For exanple "EOD Val uations”.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . o
<xsd: el ement nanme="val uati onDate" type="IdentifiedDate">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">
The date for which the aSsets are val ued.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el emrent > .
<xsd: el ement nane="mar ket Ref erence" type="Market Ref erence" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunmentati on xm : | ang="en"> )
A reference to the market environment used to price the

asset . i
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > i o ] ]
<xsd: el ement nanme="shift" type="PricingParaneterShift" mi nCccurs="0" maxCccur s="unbounded":
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> ) )
A collection of shifts to be applied to narket inputs prior
to conmputation of the derivative.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > o ]
<xsd: el ement nane="repl acenment” type="Pricingl nput Repl acenent” mi nCccurs="0" maxCccur s="unt
<xsd: annot ati on> _
<xsd: docunentation xpl:lang="en"> ) )
A collection of shifts to be applied to narket inputs prior
to conmputation of the derivative.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



1.30 ValuationScenarioReference

1.30.1 Description:

Reference to a valuation scenario.

1.30.2 Contents:

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

1.30.3 Used by:

Complex type: DerivedValuationScenario
*  Complex type: SensitivityDefinition
Complex type: SensitivitySetDefinition

*  Complex type: Valuation

*  Complex type: ValuationSet

1.30.4 Derived Types:

1.30.5 Figure:

*

'V aluationScenarioReference

1.30.6 Schema Fragment:

<xsd:conp|exT¥pe name="Val uati onScenar i oRef erence" >
<xsd: annot ati on>
<xsd; docunentation xnl ;| ang="en">
Ref erence to a val uation scenari o.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Reference"> . .
<xsd:attri bute nane="href" type="xsd:|DREF" use="required" ecore:reference="Val uati onScer
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-valuation-4-3.xsd#Complex.DerivedValuationScenario
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.SensitivityDefinition
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.SensitivitySetDefinition
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.Valuation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-valuation-4-3.xsd#Complex.ValuationSet

1.31 WeightedPartialDerivative

1.31.1 Description:
A partial derivative multiplied by a weighting factor.
1.31.2 Contents:

partialDerivativeReference (exactly one occurrence; of the type PricingStructureReference) A reference to a
partial derivative defined in the ComputedDerivative.model, i.e. defined as part of this sensitivity definition.

weight (exactly one occurrence; of the type xsd.decimal) The weight factor to be applied to the partial
derivative, e.g. 1 or -1, or some other scaling value.

1.31.3 Used by:
*  Complex type: DenominatorTerm

1.31.4 Derived Types:

1.31.5 Figure:

@ partial DerivativeReference
S PricingStructureReference

-
@®weight
decimal

\WeightedPartial Derivative

1.31.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Wei ght edParti al Deri vati ve">
<xsd: annotati on>
<xsd: docunent ati on xn1:|an?;"en"> ) )
A partial derivative nultfiplied by a weighting factor.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) o
<xsd: el ement nanme="partial Derivati veReference" type="PricingStructureReference">
<xsd: annot ati on> |
<xsd: docunentation xnl:|ang="en"> ) )
A reference to a partial "derivative defined in the
Comput edDeri vative. nodel, i.e. defined as part of this
sensitivity definition.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > . .
<xsd: el enrent nane="wei ght" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunentation xnm :|ang="en"> ) ) )
The weight factor to be applied to the partial derivative,
e.g. 1 or -1, or sone other scaling val ue.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.DenominatorTerm

2 Global Elements



2.1 market

2.1.1 Description:

This is a global element used for creating global types. It holds Market information, e.g. curves, surfaces,
quotes, etc.

2.1.2 Contents:
Element market is defined by the complex type Market
2.1.3 Used by:

Complex type: RequestValuationReport
Complex type: ValuationDocument
*  Complex type: ValuationReport

2.1.4 Substituted by:

2.1.5 Figure:

@ name
string

—
@ benchmarkQuotes
@ °
QuotedA ssetSet
®maket | | ~| ® pricingStructure
Market — C PricingStructure
~| ® pricingStructureValuation
C PricingStructureVal uation
@ benchmarkPricingMethod
_@ Pricin :
gM ethod

2.1.6 Schema Fragment:

<xsd: el ement nanme="pmarket" type="Market">
<xsd: annot ati on> _
<xsd; docunentatjon xm :Ilang="en"> )
This is a global elenment used for creating gl obal tyPes. It holds
Mar ket infoOrmation, e.g. curves, surfaces, quotes, etc.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-reporting-4-3.xsd#Complex.RequestValuationReport
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-main-4-3.xsd#Complex.ValuationDocument
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-reporting-4-3.xsd#Complex.ValuationReport

2.2 pricingStructure

2.2.1 Description:

2.2.2 Contents:
Element pricingStructure is defined by the complex type PricingStructure
2.2.3 Used by:

*  Complex type: Market
2.2.4 Substituted by:

Element: creditCurve

*  Element: fxCurve

Element: volatilityRepresentation
Element: yieldCurve

2.2.5 Figure:

@ pricingStructure a

PricingStructure

2.2.6 Schema Fragment:

<xsd: el emrent nanme="pricingStructure" type="PricingStructure" abstract="true"/>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.Market
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Element.creditCurve
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Element.fxCurve
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Element.volatilityRepresentation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Element.yieldCurve

2.3 pricingStructureValuation

2.3.1 Description:

2.3.2 Contents:
Element pricingStructureValuation is defined by the complex type PricingStructureValuation
2.3.3 Used by:

Complex type: Market

2.3.4 Substituted by:

Element: creditCurveValuation
Element: fxCurveValuation

Element: volatilityMatrixValuation
Element: yieldCurveValuation

2.3.5 Figure:

2.3.6 Schema Fragment:

<xsd: el enent

@ pricingStructureValuation
PricingStructureV aluation

4[ @{o.d% (,Z{DRile:finitionRef %]

- AnyAmReference

0objectReference a

@

@ valuationScenarioReference
'V aluationScenarioReference

N

@ baseDate
IdentifiedDate
® spotDate
IdentifiedDate

@ inputDataDate

O— (Prici ngl nputDates.model :l—

IdentifiedDate

.

®endDate
IdentifiedDate

@ buildDateTime
dateTime

9\9@@@

name="pri ci ngStruct ureVal uati on" type="PricingStructureVal uati on"

abstract="true"/


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.Market
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Element.creditCurveValuation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Element.fxCurveValuation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Element.volatilityMatrixValuation
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Element.yieldCurveValuation

3 Groups



3.1 AnalyticDerivativeParameters.model

3.1.1 Description:
Parameters used in the computation of a derivative using analytical (closed form formula) techiques.
3.1.2 Contents:

derivativeFormula (zero or one occurrence; of the type xsd:string) The formula used to compute the
derivative (perhaps could be updated to use the Formula type in EQS.).

3.1.3 Used by:

3.1.4 Figure:

‘ . .
(A nalyticDerivativeParameters.model :I—@ - ie” vativeFormula %

3.1.5 Schema Fragment:

<xsd:group nane="Anal yti cDeri vati vePar anet er s. nodel ">
<xsd: annot ati on>
<xsd: docunentati on xnml ;| ang="en">, ) ) )
Paranmeters used in the conputation of a derivative using
anal yti cal gclpsed form formula) techiques.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) )
<xsd: el ement nane="derivativeFormul a" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) )
The fornula used to conplte the derivative (perhaps could be
updated to use the Formula type in EQS.).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup>



3.2 ComputedDerivative.model

3.2.1 Description:
A group describing a derivative as combination of partial derivatives.
3.2.2 Contents:

partialDerivative (one or more occurrences; of the type PricingParameterDerivative) A partial derivative of the

measure with respect to an input.

formula (zero or one occurrence; of the ti/)pe DerivativeFormula) A formula defining how to compute the

derivative from the partial derivatives. If a he ¢ )
Normally only required for more higher-order derivatives, e.g. Hessians.

3.2.3 Used by:
*  Complex type: SensitivityDefinition

3.2.4 Figure:

o @ partial Derivative

PricingParameterDerivative

@®formula
—Q)
DerivativeFormula

(ComputedDerivative. model :l—

3.2.5 Schema Fragment:

<xsd: group nane="Conput edDeri vati ve. nodel ">
<xsd: annot ati on>
<xsd: docunent atijon source="http://ww. FpM.. org" xmnl :lang="en">
A group, describing a derivative as conbination of partial
derivatives.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) o ) )
<xsd: el ement nane="parti al Derivative" type="PricingParaneterDerivative"
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en"> ) )
A partial derivative of the measure with respect to an input.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el enent nane="fornul a" type="DerivativeFornula" m nCccurs="0">
<xsd: annot ati on>
<xsd; docunent atj on xm : | ang="en" >

fornmula defining how to conpute the derivative fromthe
partial derivatives, |f absent, the derivative is just the
roduct of the partial derivatives. Normally only required
or nore higher-order derivatives, e.g. Hessians

</ xsd: docunentati on>
</ xsd; annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>

sent, the derivative is just the product of the partial derivatives.

maxCccur s=" unbounde


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.SensitivityDefinition

3.3 DerivativeCalculationParameters.model

3.3.1 Description:
Parameters used in the computation of a derivative.
3.3.2 Contents:

3.3.3 Used by:
*  Complex type: DerivativeCalculationProcedure

3.3.4 Figure:

® @ perturbationA
—|decimal

L 4 %ﬂ
FiniteDifferenceDerivativeParameters.model :l— o wi\.;eraged

. ) L 4 i
(DenvanveCaI culationParameters.model —() Pmpir:i;:)ionﬂ
urbationTy,

‘ . .
(Ana]yticDerivativeParameters.model :I—@ derivativerormula E

string

SubstitutionDerivativeParameters.model :Ii Eplceeni e

PricingStructureReference

3.3.5 Schema Fragment:

<xsd'group nanme="Deri vati veCal cul ati onPar anet ers. nodel '
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en" >
Parameters used in the cdnputation of a derivative.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choi ce>

<xsd: group ref="FinjteDifferenceDerivativeParanet ers. nodel "/ >
<xsd: group ref="Anal %/t i cDerivativeParaneters. nodel "/ >
<xsd: group ref="SubstitutionDerivativeParaneters. m)del ">

</ xsd: choi ce>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.DerivativeCalculationProcedure

3.4 FiniteDifferenceDerivativeParameters.model

3.4.1 Description:
Parameters used in the computation of a derivative using numerical (finite difference) techniques.
3.4.2 Contents:

perturbationAmount (zero or one occurrence; of the type xsd:decimal) The size and direction of the
perturbation used to compute the derivative, e.g. 0.0001 = 1 bp.

averaged (exactly one occurrence; of the type xsd:boolean) The value is calculated by perturbing by the
perturbationAmount and then the negative of the perturbationAmount and then averaging the two values (i.e.
the value is half of the difference between perturbing up and perturbing down).

perturbationType (zero or one occurrence; of the type PerturbationType) The type of perturbation, if any,
used to compute the derivative (Absolute vs Relative).

3.4.3 Used by:

3.4.4 Figure:

0 @ perturbationAmount
—|decimal

(Fi niteDifferenceDerivativeParameters.model j— l:o i.:neraged %

G @ perturbationType
—|PerturbationType

3.4.5 Schema Fragment:

<xsd: group nane="FiniteD fferenceDerivativeParaneters. nodel ">
<xsd: annot ati on> .
<xsd: docunentation xnl ;| ang="en">, ) ) )
Paranmeters used in the conmputation of a derivative using
nunerical (finite difference) techniques.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) )
<xsd: el enent nanme="perturbati onAmount" type="xsd:decimal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an?:"en"> )
The size and direction of the Eerturbatlon used to conpute
the derivative, e.g. 0.0001 = bp
</ xsd: docunent at 1 on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el enent nane="averaged" type="xsd: bool ean">
<xsd: annot ati on>
<xsd: docunentation xm ;|
The value_ is calculate
perturbationAnount and
er t ur bat i onAnmount and I
he value is half of the difference
perturbi ng down).
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i i i
<xsd: el ement nanme="perturbationType" type="PerturbationType" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunentation xnl:|ang="en">
The type of perturbation_ if any
derivative (Absolute vs Relative).
</ xsd: docunent at i on>

an =" enn > )
d by perturbing by the
t hen the negafive of the )
t hen averag|ng the two values (i.e.
et ween perturbing up and

used to conpute the



</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>



3.5 PositionldAndVersion.model

3.5.1 Description:
A model group that includes a position ID and an optional version.
3.5.2 Contents:

positionld (exactly one occurrence; of the type Positionld) A version-independent identifier for the position,
possibly based on trade identifier.

version (zero or one occurrence; of the type xsd:positivelnteger) A version identifier. Version identifiers must
be ascending, i.e. higher numbers imply newer versions. There is no requirement that version identifiers for a
position be sequential or small, so for example timestamp-based version identifiers could be used.

3.5.3 Used by:

*  Complex type: AssertedPosition

*  Complex type: Position

*  Complex type: PositionProposedMatch
Complex type: PositionReference
Complex type: RequestedPositions
Complex type: UnprocessedPosition

3.5.4 Figure:

@ positionld
Positionld
G ®version
—|positivel nteger

(PositionldAndVersion.modeI :l—

3.5.5 Schema Fragment:

<xsd: 8roup nanme="Posi ti onl dAndVer si on. nodel "
<xsd: anhot at i on>
<xsd: docunentation xnl:Ilang="en">
A nodel group that includes a position ID and an optional
ver si on.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: sequence> o
<xsd: el enent name="positionld" type="Positionld">
<xsd: annot at | on>
<xsd: docunment ation xm :1ang="en" .
A versi on- i ndependent |dent|f|er for the position, possibly
based on trade_ identifier.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > o )
<xsd: el enent name="version" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on_xm :1ang="en">
A version identifier, Version identifiers nust be ascendi ng,
i .e.. higher nunbers inply newer versions. There |s no
requi repent that versionlidentifiers for a position be
sequential or small, so for exanple tinestanp-based version
identifiers could be used.
</ xsd: docunent at i on>
</ xsd; annot at1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-reconciliation-4-3.xsd#Complex.AssertedPosition
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-valuation-4-3.xsd#Complex.Position
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-reconciliation-4-3.xsd#Complex.PositionProposedMatch
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-reconciliation-4-3.xsd#Complex.PositionReference
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-reporting-4-3.xsd#Complex.RequestedPositions
http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-reconciliation-4-3.xsd#Complex.UnprocessedPosition

3.6 PricingCoordinateOrReference.model

3.6.1 Description:

A pricing structure coordinate, or a reference to one. This can be used to either directly define a coordinate or
reference an existing coordinate.

3.6.2 Contents:

Either

coordinate (exactly one occurrence; of the type PricingDataPointCoordinate) An explicit, filled in data point
coordinate. This might specify expiration, strike, etc.

Or

coordinateReference (exactly one occurrence; of the type PricingDataPointCoordinateReference) A
reference to a pricing data point coordinate within this document.

3.6.3 Used by:
»  Complex type: PricingStructurePoint

3.6.4 Figure:

@ coordinate

PricingDataPointCoordinate
(Pri cingCoordinateOrReference.model
@ coordinateReference

PricingDataPointCoordinateReference

O]

3.6.5 Schema Fragment:

<xsd: group name="Prici ngCoor di nat eOr Ref er ence. nodel ">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|ang;"en"> .
A pricing structure coordinate, or a reference to one. This can
be used to either directly define a coordinate or reference an
exi sting coordi nate.
</ xsd: docUnent ati on>
</ xsd: annot at i on>
<xsd: choi ce> ) o ) )
<xsd: el enent nane="coordi nate" type="Prici ngDat aPoi nt Coor di nat e">
<xsd: annot ati on>
<xsd: docupentation xnl;lang="en"> . . .
An explicit, filled in data point coordinate. This m ght
specify expiration, strike, etc.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) o ) )
<xsd: el enent nanme="coor di nat eRef erence" type="Pri ci ngDat aPoi nt Coor di nat eRef erence" >
<xsd: annot ation> . .
<xsd: docunentation xnl:|ang="en"> ) o )
A reference to a pricing data point coordinate within this
docunent . )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-mktenv-4-3.xsd#Complex.PricingStructurePoint

3.7 PricinglnputDates.model

3.7.1 Description:

The dates that might be relevant for a pricing input, e.g. what valuation date it applies to, when it was built,
when the data comes from, etc..

3.7.2 Contents:

baseDate (exactly one occurrence; of the type IdentifiedDate) The base date for which the structure applies,
i.e. the curve date. Normally this will align with the valuation date.

spotDate (zero or one occurrence; of the type IdentifiedDate) The spot settlement date for which the structure
applies, normally 0-2 days after the base date. The difference between the baseDate and the spotDate is
termed the settlement lag, and is sometimes called "days to spot".

inputDataDate (zero or one occurrence; of the type IdentifiedDate) The date from which the input data used to
construct the pricing mput was obtained. Often the same as the baseDate, but sometimes the pricing input
may be "rolled forward", in which input data from one date is used to generate a curve for a later date.

endDate (zero or one occurrence; of the type IdentifiedDate) The last date for which data is supplied in this
pricing input.

buildDateTime (zero or one occurrence; of the type xsd:dateTime) The date and time when the pricing input
was generated.

3.7.3 Used by:
»  Complex type: PricingStructureValuation

3.7.4 Figure:

@ baseDate

IdentifiedDate

@ spotDate
IdentifiedDate

@ inputDataDate a

IdentifiedDate

®endDate
IdentifiedDate

@ buildDateTi
ul elime

I:Pri cingl nputDates.model :I—

A@@@@

dateTime

3.7.5 Schema Fragment:

<xsd: group nane="Pri ci ngl nput Dat es. nodel "
<xsd: annot at i on>
<xsd: docunent ati on_xm : | ang="en" >
The dates that mght be relevant for a pr|C|nP i nput, e, g. what
valuation date it applies to, when it was built, when the dat a
cones from etc.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: sequence> o
<xsd: el enent nane="baseDate" type="ldentifiedDate">
<xsd: annot at i on>
<xsd: docunment ati on xm ;| ang="en" > ,
The base date for which he structure ppl e. the curve
date. Normally this will align with the va flon dat e.


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.PricingStructureValuation

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o )
<xsd: el ement nane="spot Date" type="IdentifiedDate" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xnml :Ilang="en">

The spot settlenent date for which the structure applies
normal [y 0-2 days after the base date. The difference between
the baseDate and the spotDate is ternmed the settlenent |ag,

and is sonetinmes called "days to spot”.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . o .
<xsd: el ement nanme="i nput Dat aDat e" type="Identifi edDate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on_xm :| ang="en">
The date from which the input data used to construct the
Br|0|ng i nput was obtained, Often the same as the baseDat e,
ut sopetimes the pricing I nput nay be "rolled forward®, in
whi ch | nput data fromone date is Used to generate a curve
for a later date.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > o .
<xsd: el ement nane="endDate" type="IldentifiedDate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl ;| an
The | ast date for which

I nput . .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . ) ) .
<xsd: el ement nane="bui | dDat eTi ne" type="xsd: dateTi me" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|an%:"en?>, )
The date and time when the pricing i nput was generat ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup>

="en’
gata is supplied in this pricing



3.8 PricingStructurelndex.model

3.8.1 Description:

The index (an ordinate) of a pricing structure. The index expresses how far along a particular dimension (e.qg.
time, strike, etc.) a point is located.

3.8.2 Contents:

Either

term (exactly one occurrence; of the type TimeDimension) A time dimension that represents the term of a
financial instrument, e.g. of a zero-coupon bond on a curve, or of an underlying caplet or swap for an option.

Or

expiration ?exactly_one occurrence; of the type TimeDimension) A time dimension that represents the time to
expiration of an option.

Or

strike (exactly one occurrence; of the type xsd:decimal) A numerical dimension that represents the strike rate
or price of an option.

Or
generic (exactly one occurrence; of the type GenericDimension)
3.8.3 Used by:
*  Complex type: PricingDataPointCoordinate
3.8.4 Figure:
®term
TimeDimension
@ expiration
TimeDimension
(Pri cingStructurel ndex.model

® strike
decimal

@ generic
GenericDimension

3.8.5 Schema Fragment:

<xsd: group name="PricingStructurel ndex. nodel ">
<xsd: annhot ati on> |
<xsd: docunentation xnl:lang="en"> )
The index (an ordinate) of a pricing structure. The index
expresses how far along a particul ar dinmension (e.g. ting,
strike, etc.) a point i's |ocated.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choi ce> ) ) )
<xsd: el enent nanme="tern' type="Ti neDi nensi on">
<xsd: annot ati on>
<xsd: docunentatijon xpl:Ilang="en"> ) )
A time dimension that represents the termof a financial
i nstrunent, e.P. of a zero-coupon bond on a curve, or of an
underlying caplet or swap for an option.
</ xsd: dotunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.PricingDataPointCoordinate

<xsd: el ement nane="expiration" type="Ti neDi nension">
<xsd: annot ati on> _
<xsd; docunentatijon xnl:Ilang="en"> ) ) )
A Egne dinension that represents the time to expiration of an
option.
</xgd:docunpntat|on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="strike" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en"> )
A nunerical dinension that represents the strike rate or
price of an option.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > i o ]
<xsd: el ement nane="generic" type="GCenericDi nension"/>
</ xsd: choi ce>
</ xsd: gr oup>



3.9 SensitivityDescription.model

3.9.1 Description:
A group describing a specific sensitivity without an explicity reference to the market data input point.
3.9.2 Contents:

Either

terér; (eé(act)ly one occurrence; of the type TimeDimension) The time dimension of the sensitivity point (tenor
and/or date

3.9.3 Used by:
Complex type: SensitivityDefinition

3.9.4 Figure:
®term
TimeDimension
. T @ coordinate
(SenstlwtyD&cnptlon.model e
PricingCoordinateOrReference.model
@ coordinateReference O
PricingDataPointCoordinateReference

3.9.5 Schema Fragment:

<xsd: group nane= SenS|t|V|tyEEscr|pt|on nodel "
<xsd: annot ati on>
<xs docunent ation source="http://ww. FpM.. org" xm : 1l ang="en">
?roup describing a sPeC|f|c sensitivity without an éxplicity
reference to the market data input point:
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: choj ce> ) . )
<xsd: el enent name="term' type="Ti meDi mensi on">
<xsd: annot at | on>
<xsd: document ati on xm ;| ang="en"
The tlne di nensi on of the senS|t|V|ty poi nt (tenor and/or

</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: group ref="PricingCoordi nat eO Ref erence. nodel " nmaxQCccurs="unbounded" >
<xsd: annot ati on>
<xsd: docurment ati on xm : | ang="en">
The i nput coordinates, of references to them (e.g.
expiration, strike, tenor).
</ xsd: docunent at i on>'
</xsd annot at i on>
</ xsd groug>
</ xsd: choi ce
</ xsd: gr oup>


http://www.fpml.org/spec/2007/lcwd-fpml-4-3-2007-10-30/html/fpml-riskdef-4-3.xsd#Complex.SensitivityDefinition

3.10 SubstitutionDerivativeParameters.model

3.10.1 Description:
Parameters used in the computation of a derivative by substituting a supplied market environment.
3.10.2 Contents:

replacementMarketinput (exactly one occurrence; of the t?/éae PricingStructureReference) A reference to the
replacement version of the market input, e.g. a bumped yield curve.

3.10.3 Used by:

3.10.4 Figure:

PricingStructureReference

(SubstitutionDerivaIiveParameters model :Ii N replacementMarketinput %

3.10.5 Schema Fragment:

<xsd:group nanme="Substituti onDeri vativePar anet ers. nodel ">
<xsd: annotation>
<xsd: docunentati on xnml ;| ang="en">, ) )
Paraneters used in the conputation of a derivative by
substltutln? a,sugplled mar ket envi ronment .
</ xsd: docunentati on
</ xsd: annot ati on>
<xsd: sequence> o
<xsd: el ement nane="repl acenent Mar ket | nput" type="PricingStructureReference">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en"> ) )
A reference to the replacenment version of the market input,
e.g. a bunped yield curve.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>



4 Schema listing

<xsd: schenna ecore; nsPrefix=" fpn1 ecore package—/org.fpn1" ecor e: docunent Root =" FpM." t ar get Nam

<xsd: | ncl ude schenmLocation="f -doc- 4- 3. x3d"
<xsd: i ncl ude schenaLocatlon—"f?n1 asset-4-3, xsd" />
<xsd: conpl exType nanme="AssetOr ernP0|ntCXPr|C|ngStructureReference">
<xsd: annot at | on>
<xsd; docunentation xnl:|ang="en"> . o
Ref erence to_an underlying asset, term point or pricing
structure (yield curvey.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: conpl exContent > .,
<xsd: ext ensi on base="Ref er ence" > )
<xsd:attribute nane="href" type="xsd:|DREF" use="required"/>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: co IexT pe> ) )
<xsd: conp exT pe nane="Basi cAsset Val uati on" >
<xsd: annot at i on>
<xsd: document ation xm :1ang="en">
A structure that holds a"set of neasures about an asset.
</ xsd: docunent at | 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 numerical nmeasures relating to the asset,
possibly together with sensitivities of that measure to
pricing’inputs
</ Xsd: doCunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="Denom nat or Ter mi' >
<xsd: annot at i on>
<xsd: docunent ati on xn1 Iang en" >
The type deflnln? denom pator termof the fornula. Its val ue
is (sumof wei ed partials) ™ power.
</ xsd: docunentatlon>
</ xsd: annot at1 on>
<xsd: sequence> . . . . . .
<xsd: el enent nane="wei ghtedPartial" type="Wei ghtedPartial Derivative">
<xsd: annot at | on>
<xsd: document ation xm : Ian?
A part|al derivative mul |p||ed by a weighting factor.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o
<xsd: el enent nane="power" type="xsd: positivelnteger">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en"> )
The power to which this fermis raised.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> ) ) )
<xsd: conpl exType nane="Deri vati veCal cul ati onMet hod" >
<xsd: annot at i on>
<xsd: docunent ati on source—"httF /I www. FpML. or :lang="en" >
The method by which a derivative is conpute
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensij on base=" xsd: normal i zedSt ?
<xsd: attribute name="derivativeCal c i onMet hodSchenme" type="xsd: anyURl "
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> . . .
<xsd: conpl exType name="Deri vativeCal cul ati onProcedure">
<xsd: annot at i on>
<xsd: docunentation xnl:Ilang="en"> ) ) )
A descr|pt|on of how a ntrmerical derivative is conputed.
</ xsd: docunhent at i on>

defaul t="htty



</ xsd: annot at i on>
<xsd: sequence> ) ) ) )
<xsd: el enent nanme="net hod" type="DerivativeCal cul ati onMet hod" m nCccurs="0">
<xsd: annot ati on>
<xsd: document ati on xm : 1 ang="en">
The nethod by which a defivative is conputed, e.g.
anal ytic, nunherical nodel, perturbation, etc.
</ xsd: docunentatlon>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: group ref="DerivativeCal cul ati onParaneters. nodel " m nCccurs="0"/>
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType nanme="Deri vativeFormul a">
<xsd: ahnot at | on>
<xsd; docunent ati on xm ;| ang="en">
A fornula for conputing a conplex derivative
derivatives. Its value”is the sumof the ter
product of t he. denom nat or terns.
</ Xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent name="tern' type="Fornul aTerni >
<xsd: annot at i on> .
<xsd: docurment ation xm : Ian? en" >
Atermof the formula s value is_ the
coefficient and the referenced parti al
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="denom nat or Terni' type="Denoni nat or Ter ni' >
<xsd: annot ati on> _
<xsd: document ation xm ;| ang=" > )
A denon1nator termof the fornula. Its value is (sum of
ighted partials) ~ power.
</xsd docunent ati on
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Fornul aTer ni' >
<xsd: annot at | on>
<xsd docunment ati on xnm : | ang="en">
Re def|n|n? atermof the formula. Its value is the roduct
e its coefficient and the refer nced partial derivatives.
</xsd docunent ati on>
</ xsd: annot at 1 on>
<xsd: sequence> o .
<xsd: el enent nane="coefficient" type="xsd:decinmal">
<xsd: annot at | on>
<xsd: docupent ati on xni:|ang="en"> )
The coefficient by which'this termis nultiplied, typically

product of the its
er

derivati ves.

1
</xsd docunentatlon>
</ xsd: annot at | on>
</ xsd: el ement > . . . o . .
<xsd: el enent nane="partial DerivativeReference" type="Prici ngParaneterDerivativeReference'
<xsd: annot at i on>
<xsd: docunment ati on xm : | ang="en"> )
A reference to_ the partlal derivative.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conP exTy e>
<xsd: co ex Ype nanme="CGeneri cDi nensi on">
<xsd: annota i on>
<xsd: document ati on xm : 1 ang="en">
A generic (user defined) di mension, e.g for use in
cofrelation surface eGg a currencY tock, etc. ThIS woul d
take val ues Tike USD, P, JPY, or BM NBFT, etc.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: string"> ) ) )
<xsd: attribute nanme="name" type="xsd: nornalizedString" use="required">
<xsd: annot at i on>
<xsd: document ati on xm : | ang="en">
The nane of the dinension. E.g.: "Currency", "Stock"
"lssuer", etc.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</xsd:attri bute>



<xsd:attribute nane="href" type="xsd:|DREF" ecore:reference="Asset">
<xsd: annot ati on> _
<xsd: docunentation xnl:|lang="en"> )
A reference to an instrunent (e.g. currency) that this
val ue represents.
</ xsd: docunent ati on>
</ xsd:; annot ati on>
</ xsd: attribute>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Instrunent Set" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> )
A collection of instrunents usable for quotation purposes. In
future rel eases, quotable derivative assets nmay be added after
t he underlyi ng asset.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: el ement ref="underlyingAsset" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on> _
<xsd: docunentation xnl:|ang="en"> )
A collection of underlyihng assets (bonds, discount .
instruments, futures, etc’) that can be used as a basis for
benchmar k quot es.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd:conPIexType>
<xsd: conp exT¥pe nane=" Mar ket " >
<xsd: annot ati on>
<xsd: docunentation xpl ;| ang="en">
A collection of pricing inputs.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nanme="nane" type="xsd:string" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xmn :|ang="en">
The nane_of the market, €.g. the USDLIBOR market. Used for
description and understandability.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nanme="benchmar kQuot es" type="Quot edAsset Set" m nCccurs="0">
<xsd: annotation> . .
<xsd: docunentation xnl :lang="en">
A collection of benchmark instruments and quotes used as
i nputs to the pricing nodels.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enment ref="pricingStructure" m nQccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunentation xpl;lang="en"> o
A collection of pricing inputs (curves, volatility
matrices, etc.) used to represent the narket.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o ) )
<xsd: el enment ref="pricingStructureVal uati on" m nQccurs="0" nmaxCccurs="unbounded" >
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en">
Thekv?lues of the pricing structure used to represent the
nmar ket s.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent nanme="benchmar kPri ci ngMet hod" type="Prici ngMet hod" m nCccurs="0" maxQccur s="
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en"> )
The pricing structure uséd to quote a benchmark instrumnent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>
<xsd: conpl exType name="Mar ket Ref erence" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">



Ref erence to a market structure
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent>
<xsd: extension base="Refere
<xsd: attri bute name="href
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="Perturbati onType">
<xsd: annot ati on>
<xsd: docunent ati on source:"httP;/IMMMLFpNL.org" xm ; | ang="en" >
The tyBe of perturbation applied to conmpute a derivative
perturbatively,
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normal i zedString">
<xsd: attri bute nane="perturbationTypeSchene" type="xsd:anyURlI" default="http://ww.fpni
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> o
<xsd: conpl exType nane="Positionld">
<xsd: annot ati on>
<xsd:docunEntat|on_xn1:Iangz"en">_ ) ) ) )
A unique identifier for the position. The id attribute is
defined for iIntradocunent referencing.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normalizedString">
<xsd:attribute name="positionldScheme" "t ype="xsd: anyURl "/ >
<xsd:attribute name="1d" type="xsd:I1D'/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> o
<xsd: conpl exType name="Pri ci ngl nput Repl acenment " >
<xsd: annot ati on>
<xsd: docunentatijon xpl:lang="en">
The substitution of a,pr|C|ng i nput ;e.g. curve) for another,
used I n generating prices and risks for valuation scenari os.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> o o
<xsd: el ement nanme="ori gi nal | nput Ref erence" type="PricingStructureReference">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> o )
A reference to the original value of the pricing input.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > o
<xsd: el ement nanme="repl acenent | nput Ref erence" type="PricingStructureReference">
<xsd: annot ati on> .
<xsd: docunentation xm :|ang="en">
A reference to the substitution to do
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> o
<xsd: conpl exType name="Pri ci ngl nput Type" >
<xsd: annot ati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">
The type of pricing structure represented.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normalizedString">
<xsd:attri bute nane="pricingl nput TypeSChene" type="xsd:anyURlI " defaul t="http://ww.fpni
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> o ) )
<xsd: conpl exType name="Pri ci ngDat aPoi nt Coor di nat e" >
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en"> )
A set of index values that identify a R{IC
exanple: (strike = 17% expiration = 6 t
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: sequence> o
<xsd: group ref="PricingStructurel ndex. nodel " maxQOccur s="unbounded"/ >
</ xsd: sequence> )
<xsd:attribute nane="id" type="xsd:ID'/>

nce">
" type="xsd: | DREF" use="required" ecore:reference="Mrket"/>

poi nt. For



</ xsd: conpl exType> o ) )
<xsd: conpl exType name="Pri ci ngDat aPoi nt Coor di nat eRef erence" >
<xsd: annot at | on>
<xsd; docunent ati on xm : | ang="en">
Reference to a Pricing Data Point Coordinate.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: conpl exContent > .
<xsd: ext ens| on base="Ref er ence" > ) o
<xsd:attribute nanme="href" type="xsd: | DREF" use="required" ecore:reference="PricingDat:
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> o
<xsd: conpl exType name="Pri ci nghet hod" >
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en"
For an asset (e.g. a, reference/benchnark asset), th
structure used to price it. Used, for exanple, to's
the ratel ndex "USD LI BOR-Tel erate" with term= 6M i
u5|ng the "USD- LI BOR- O ose" curve.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="asset Ref erence" type="AnyAsset Ref erence">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
The asset whose price is required.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > o o
<xsd: el enent name="pri ci ngl nput Ref erence" type="Pri ci ngStructureReference">
<xsd: annot at | on>
<xsd: document ation xm :|ang="en">
Areference to the pricing Input used to value the asset.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conp exT¥pe nane="Pri ci ngPar anet er Deri vati ve">
<xsd: annot at | on>
<xsd: docupent ati on xm : | ang="en" > ) ) )
A definition of the mathématical derivative with respect to a
specific pricing garaneter
</ xsd: docunent ati on
</ xsd: annot at i on>
<xsd: sequence> o ) )
<xsd: el enent nane="description" type:"xsd:strlng" m nQccur s="0">
<xsd: annot at | on>
<xsd: documrent ati on xm : | ang="e
A description, if needed, of how the derivative is
conput ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: choj ce> . o
<xsd: el enent nane="par anet er Ref erence" type="Asset Or Ter nPoi nt Or Pri ci ngSt r uct ur eRef er en
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
A reference to the r|C|nP i nput paraneter to which t
sensitivity is conputed. I'f it is omtted, the derjva
definition’is generlc and applies to any input point
the val uation Set.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nanme="i nput Dat eRef erence" type="Val uati onRef erence" nmaxCccurs="unbounded":
<xsd: annot at | on>
<xsd; document ation xm :1ang="en">
Ref erence(s) to. the pr|C|n i nput dates that are shifted
when the sensitivity i nputed De endi ng on the tinme
advance met hod used; thls I'Ist could var¥
describing time- advance derivatives (theta, carry, etc.)
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd; elenEnt>
</ xsd: choi ce> ) ) ) ) )
<xsd: elenent nane="cal cul ati onProcedure" type="DerivativeCal cul ati onProcedure" mi nCccurs:
<xsd: annot at | on>
<xsd: documrent ati on xm : 1 ang="en">
The method by which a derivative is conputed, e.g.
anal ytic, nunherical nodel, perturbation, etc., and the
correspondi ng paraneters
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</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:1D'/>
</ xsd: conpl exType> )
<xsd: conp exType nanme="Pri ci ngPar anet er Deri vati veRef erence" >
<xsd: annot at i on>
<xsd: document ati on xni : | ang="en">
Reference to a_partial deérivative.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent > .,
<xsd: ext ensi on base="Ref er ence" >

<xsd:attribute nane="href" type="xsd:|DREF" use="required" ecore:reference="PricingPar:

</ xsd: extenS|on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> o )
<xsd: conp exType nanme="Pri ci ngPar anet er Shi ft">

<xsd: annot at | on>
<xsd: docupment ati on xm ;| ang="en">
A definition of a Shlft Wi th respect to a specific pricing

paraneter
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: sequence>

<xsd: el enent nane= "par anmet er Ref erence” type;;AssetCXTernPointCXPricingStructureRbference”

<xsd: el ement nane="shift" type="xsd: deci nal
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">
The size of the denom nator, e.g. 0.0001 =1 bp
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el ement nane="shiftUnits" type="PriceQuoteUnits" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en' >
The units of the denom nator, e.g. currenc§ I f not
present, use the units of t he Pr|C|ngInput ef er ence.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: conpl exType> .
<xsd: conpl exType name="Prici ngStructureVal uati on">
<xsd: annot at | on>
<xsd:docunentat|on xm : | ang="en" >
An abstract pricing structure val uation base type, Used as a
base for val ues_ of "pricing structures such as y|eld curves and
volatility matrices. Derived fromthe "Valuation” type.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: conplebentent> )
<xsd: ext ensi on base="Val uati on">
<xsd: sequence>
<xsd: roup ref="PricinglnputDat es. nodel ">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en"> )
The rel evant dates for a pricing structure - what is
plies to, when it was built, etc
</xsd docunent at | on>
</ xsd: annot at 1 on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Quot edAsset Set ">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
A col l'ection of quoted aSsets.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nane="instrumentSet" type="InstrunmentSet" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xm : | ang="en" > )
A collection of instruments used as a basis for quotation
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="asset Quote" type="Basi cAsset Val uati on" m nCccurs="0"

maxCccur s=" unbour



<xsd: annot ati on>
<xsd:docunentat|on xm | ang="en" >
A col lection of al uations (quotes) for the assets needed
in the set. rnally t hese quotes Wwil| be for e .
underlying assets |isted above, but they don't necesarily

have to be.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> o o
<xsd: conp exT¥ e name="SensitivityDefinition">
<xsd: annota I on>
<xsd: document ati on xm ;| ang="en">
A set of characteristics describing a sensitivity
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent name="name" type="xsd:string" mnCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xm :1ang=" en ">

The nane_of the derivati Ve, g. first derivative, Hessian,
etc. Typically not required, but may be used to explain
nore conpl ex derivative cal cul ati ons.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enrent nane="val uati onScenari oRef erence" type="Val uati onScenari oRef erence"
<xsd: annot ati on>
<xsd; document ation xnl : | ang="en">
Ref erence to the valuatlon scenario to which this

sensitivity definition applies, |f the

SensitivityDefinition occurs wthin a

SensitivitySetDefinition, this |s not required and normally

not used. In this case, If It is supplied it overrides the

val uat i onScenari oRef erence in the SensitivitySetDefinition.
</ xsd: docunent at i on>

</ xsd: annot at i on>
</ xsd: el enent >
<xsd: choi ce>
<xsd:group ref="Conput edDerivative. nodel "/ >
<xsd: group ref="SensitivityDescription. nndel"/>
</ xsd: choi ce>
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:1D'/>
</ xsd: conpl exType> .
<xsd: conpl exType nanme="SensitivitySetDefinition">
<xsd: annot at | on>
<xsd: docurment ati on xnl : | ang="en"> o )
A sensitivity report definition, consisting of a collection of
sensitivity definitions.
</ xsd: docunentatlon>
</ xsd: annot ati on>
<xsd: sequence> ) )
<xsd: el enent name="name" type="xsd:string" mnCccurs="0">
<xsd: annot at | on>
<xsd: docunment ation xm : |l ang="en">
The nane of the sen3|t|V|ty set definition, e.g. "USDLI BOR
curve sensitivities"”
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > o ) o
<xsd: el enent nane="sensitivityCharacteristics" type="QuotationCharacteristics"
<xsd: annot ati on>
<xsd: document ati on xm :|ang="en">
Thetdefaylt characteristics of the quotation, e.g. type,
units, etc
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nane="val uati onScenari oRef erence" type="Val uati onScenari oRef erence"
<xsd: annot at i on>
<xsd; document ati on xm :1ang="en">

Reference to the valuation scenario to which this

sensitivity definition applies, e. g a eference to the EOD
val uation scenario. If not suppli this sensitivity set
definition is generic to a variety of valuation scenari os.

</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > o o .
<xsd: el enent nane="pri ci ngl nput Type" type="Pri ci ngl nput Type" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">

m nCcceur s:



The type of the pricing input to which the sen3|t|V|ty is
shown g. a yield cufve or volatility matr
</xsd docunentat|0n>
</ xsd; annot ati on>
</ xsd: el ement > o o )
<xsd: el enent nanme="pri ci ngl nput Ref erence" type="PricingStructureReference" m nCccurs="0":
<xsd: annot at I on>
<xsd docunent ati on xm : | ang="en">
Areference to the pricing input to which the sensitivity
is shown, e.g. a referencé to a USDLIBOR yield curve.
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement > )
<xsd: el ement nanme="scal e" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunent atjon xm :|ang="en">
The size of the denom nafor, e.g. 0. 0001 = 1 bp. For
derlvatlves with respect to tinme, the defauit period is 1

</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . o . o :
<xsd: el enent name="sensitivityDefinition" type="SensitivityDefinition" mnQccurs="0" nmax
<xsd: annot at | on>
<xsd: document ation xm :1ang="en"> )
A set of sensitivity definitions, Either one per oi nt
repogted or one generic definition that appli o al
ol n
</§sd docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="cal cul ati onProcedure" type="DerivativeCal cul ati onProcedure" mi nCccurs:
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en" >

The et hod by which each derivative is ut ed, ?
anal ytic, nunerical nodel, perturbatlon, e C. and he
correspondlng parameters (eg. shift anounts).’

</ xsd: docunent at | on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: conpl exType>
<xsd: co exT¥pe nane="Ti meDi nensi on" >
<xsd annota i on>
<xsd: document ati on xm : | ang="en">
The tine di nensions of a tern}structure The user nust supply
elther a tenor or a date or both
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: chol ce>
<xsd: el ement name="tenor" type="Interval">
<xsd: annot ati on>
<xsd: document ation xnl:|ang="en">
The amount of time fromthe base date of the pricing input
to the specified termpoint, e.g. 6Mor 5Y.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: sequence>
<xsd: el enent nane="date" type="xsd: date">
<xsd: annot at | on>
<xsd: document ati on xni :|ang="en">
The absol ute date corresponding to this termpoint, for
exanpl e January 3, 2005.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: elenent nane="tenor" type="Interval" minQccurs="0">
<xsd: annot at | on>
<xsd: docurment ation xni:|ang="en">
The anount of tine fromfhe base date of the pr|C|ng
input to the specified termpoint, e.g. 6M
</ xsd: docunent at | on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd; sequence>
</ xsd: choi ce>
</ xsd: conpl exType> )
<xsd: co exT¥pe nane="Val uati on" >
<xsd annota i on>
<xsd: docunent ati on xm : IanP-"en?> o
A val uation of an valuable object - an asset or a pricing



input. This is an abstract typ used as a base for val ues of
rHC|ng structures such as yield curves as well as asset
va

</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> ) )
<xsd: el enent name="obj ect Ref erence" type="AnyAsset Ref erence" m nCccurs="0">
<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 ati on>
</ xsd; annot ati on>
</ xsd: el enent >

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

<xsd annot ati on>
xsd: docunent ati on xnm : | ang="en">
A reference to the valuafijon scenario used to calculate
this valuation. |f the Valuation occurs wthi
Val uat | onSet , th is value 1s optional and iIs defaulted from
the ValuationSet. |f thi's value occurs in both places, the
| ower |evel value (1.e,_ the one here) overrides that in the
hi gher (i.e. Val uat i onSet ).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >

</ xsd: sequence> )
<xsd:attribute nane="id" type="xsd:1D'/>

m nCccur

<xsd:attribute nanme="definitionRef" type="xsd:|DREF" ecore:reference="Val uati onScenari 0">

<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">
An optional reference to the scenario that this val uation
applies to.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
</xsd:attribute>

</ xsd: conpl exType> .
<xsd: conpl exType name="Val uati onRef erence">

<xsd: annot at | on>
<xsd; docunent ati on xm :|ang="en">
Reference to a Valuation or any derived structure such as
Pri ci ngStruct ureVval uati on.
</ xsd: docunent at |1 on>
</ xsd: annot at i on>
<xsd: conpl exContent > .,
<xsd: ext ensi on base="Ref erence">

<xsd:attribute nane="href" type="xsd:|DREF" use="required" ecore:reference="Val uation"/

</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >

</ xsd: co IexT pe> ) -
<xsd: co exT pe nane="Val uati onScenari 0" >

<xsd annota I on>
<xsd: document ati on xm :1ang="en">
A'set of rules for generating a val uation.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: sequence> . .
<xsd: el enent nane="name" type="xsd:string" mnCccurs="0">
<xsd: annot at | on>
<xsd: docurment atj on xni : Ian? en" >
The (o tlonal? name for this valuation scenario, used for
understandability. For exanple "EOD Val uati ons”
</ xsd: docunent at i oh>
</ xsd; annot at i on>
</ xsd: el ement > . o
<xsd: el enent nane="val uati onDate" type="IdentifiedDate">
<xsd: annot ati on> _
<xsd: document ati on xm :1ang="en">
The date for which the aSsets are val ued.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nanme="nmar ket Ref erence" type="Mar ket Ref erence" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xm : | ang="en"> )
A reference to the market environnent used to price the

</xsd documnent at i on>
</ xsd; annot ati on>
</ xsd: el ement >

<xsd: el enent nane="shift" type="PricingParameterShift" m nCQccurs="0" maxQccurs="unbounde

<xsd: annot at i on> .
<xsd: document ati on xni:|ang="en">



A collection of shifts to be applied to market inputs prior
to conputation of the derivative.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o i
<xsd: el ement nanme="repl acement” type="Pricingl nput Repl acenent” mi nCccurs="0" nmaxCccurs="1
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> ) )
A collection of shifts to be applied to market inputs prior
to conmputation of the derivative.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> ) ]
<xsd: conpl exType nanme="Val uati onScenari oRef er ence">
<xsd: annot ati on>
<xsd; docunentation xnl ;| ang="en">
Ref erence to a val uation scenari o.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ref eren
<xsd:attribute name="href
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) ) ) )
<xsd: conpl exType nanme="Wei ght edParti al Deri vative">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an?;"en"> ) )
A partial derivative multiplied by a weighting factor
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) o
<xsd: el ement nane="parti al DerivativeReference" type="PricingStructureReference">
<xsd: annot ati on> .
<xsd: docunentation xnl :|ang="en"> ) )
A reference to a partial “derivative defined in the
Conput edDerivative.model, i.e. defined as part of this
sensitivity definition.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="wei ght" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) ) )
The weight factor to be applied to the partial derivative,
e.g. 1 or -1, or sonme other scaling val ue.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: el enent nane="market" type="Market">
<xsd: annot ati on>
<xsd; docunentatjon xpl:Ilang="en"> )
This is a global element “used for creating global types. It
hol ds Market information, e.g. curves, surfaces, quotes, etc.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >

ce" >
type="xsd: | DREF" use="required" ecore:reference="Val uati onSc

<xsd: el enent name="pricingStructure” type="PricingStructure" abstract="true"/>
<xsd: el ement nanme="pricingStructureVal uati on" type="PricingStructureVal uation" abstract="tr ue
<xsd:group nane="Anal yti cDeri vati vePar anet ers. nbdel ">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en">, i i i
Paranmeters used in the conputation of a derivative using
analytical (closed formfornula) techiques.

</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: sequence> . . . .
<xsd: el ement nanme="derivativeFormla" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
The faornmula used to conpute the derjvative (perhaps could
be updated to use the Formula type in EQS.).
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup> ) )
<xsd: group nane="Conput edDeri vati ve. nodel ">



<xsd: annot ati on>
<xsd docunent ation source="http://ww. FpM. org" xm:Ilang="en">
group. describing a derivative as conbi nation of par i al
der|va i ves.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>

<xsd: el ement name="partial Derivative" type="PricingParaneterDerivative" maxQccurs="unbour

<xsd: annot at | on>
<xsd docunentation xnl: |l ang="en"> )
pa{tlal derivative of the measure with respect to an
I npu
</xsg docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el emrent nane="fornula" type="DerivativeFornula" m nCccurs="0">
<xsd: annot ati on> .
<xsd; documrent ati on xm : | ang="en">

A formula defining how to conpute the derivative fromthe
part|al derivatives, |f absent, the derivative is just the
roduct of the partial derivatives. Normally only required
or nore higher-order derivatives, e.g. Hessians:

</ xsd: docunentat | on>
</ xsd; annot at i on>
</ xsd: el ement >
</xsd sequence>
</xs . group> ) ) )
<xsd group nanme="Der i vati veCal cul ati onPar anet er s. nodel ">
<Xs annotat|0n>_
<xsd: docunentation xm ;| ang="en">
Paraneters used in the conputation of a derivative.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: chol ce>

<xsd: group ref="FiniteDi i fferenceDerivativeParaneters. nodel "/ >
<xsd:group ref =" Anal yti cDeri vat | vePar anet er s, nodel "/ >
<xsd: group ref="SubstitutionDerivativeParaneters. nodel "/ >

</xsd choi ce>
</XS . group> . . . .
<xsd group name="Fi ni teDi f f erenceDeri vati vePar anet ers. nodel ">
<XS annotat|0n>_
<xsd: docunentation xm ;| ang="en">
Paraneters used in the conputation of a derivative using
nunerical (finite difference) techniques.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) ) )
<xsd: el enent nane="perturbationAmount" type="xsd: deci nmal" ni nQccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : IanP- en" )
The size and direction o the Eerturbatlon used to conpute
the derivative, e.g. O. = bp.
</ xsd: docunent at'i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="averaged" type="xsd: bool ean">
<xsd: annot at | on>
<xsd: docurmentation xnm:la
The val ue is cal cul ated
perturbationAnount and
erturbati onApount and
he value is half of th
and perturbi ng down).
</xsd docunent at'i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="perturbationType" type="PerturbationType" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunment ati on xm :1ang="en">
The ty Pe of perturbation, if any
derivative gAbsqute vs Rel ative).
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</xsd group> o .
<xsd 8roup nane="Posi ti onl dAndVer si on. nodel " >
<xsd: annot at | on>
<xsd: docunentatlon xm : Iang ="en"> )
A nodel group that includes a position ID and an optional
ver si on.
</ xsd: docunent at i on>
</ xsd: annot at | on>

t hen the negafive of the i
t hen averag |ng the two val ues (i.e.
e differenCe between perturbing up

ng- en">
hy perturbing by the
h

used to conpute the



<xsd: sequence> o o
<xsd: el ement nane="positionld" type="Positionld">
<xsd: annot at | on>
<xsd: document ati on xnl :|ang="en"> o .
A version-independent idéntifier for the position, possibly
based on trade identifier
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o .
<xsd: el enent nane="version" type="xsd: positivelnteger" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on_xm : 1 ang="en">

A version identifier. Version identifiers nust be
ascending, i.e. hi her nunbers i nmp IY newer versions. There
IS no requirenent that version |d entifiers for a position
be sequential or snall, so for anpl e ti nest anp- based

version identifiers could be used
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup>
<xsd: group nanme="Pri ci ngCoor di nat eO Ref er ence. nodel "
<xsd: annot at i on>
<xsd docunentation xnl: Iang en" > )
r|c|n? structure coordinate, or a reference to one. This can
e used to either directly define a coordinate or reference an
exi sting coordinate.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: choj ce> ) o ) )
<xsd: el enent nane="coordi nate" type="Prici ngDat aPoi nt Coor di nat e" >
<xsd: annot at | on>
<xsd: docupent ati on xm : | ang="en" > ) )
An explicit, filled in data point coordinate. This might
specify expiration, strike, etc.
</xsd docunentatron>
</ xsd: annot at i on>
</ xsd: el enent > ) o ) )
<xsd: el enent nane="coor di nat eRef erence" type="Pri ci ngDat aPoi nt Coor di nat eRef er ence" >
<xsd: annot at | on>
<xsd: document ati on xnl :| ang="en">
A reference to a pricing data point coordinate within this
docunent .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: gr oup>
<xsd: group name="Pri ci ngl nput Dat es. node
<xsd: annhot at | on>
<xsd: document ati on xm : | ang="en">
The dates that might be relevant for a prrcrnP i nput, e, g. what
val uation date it "applies to, when it was t, when the data
cones from etc.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent name="baseDate" type="ldentifiedDate">
<xsd: annot at | on>
<xsd: document ati on xm : Ian? en" > )
The base date for which the structure apﬁlres i.e. the
curve date. Normally this will align w t he val uation

</xsd docunent at i on>
</ xsd: annot ati on>
</ xsd: el enent > )
<xsd: el enent nane="spot Date" type="IldentifiedDate" ninQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"

The spot settlenent date for mhrch the structure applies,
nornmally 0-2 days after the base date. The difference

bet ween’ t he baséDate. and t he spotDate is termed the
settlenent |ag, and is sonetines called "days to spot”

</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nanme="i nput Dat aDat e" type="IdentifiedDate" m nCccurs="0">
<xsd: annot ati on> _
<xsd: document ati on xm : Iang— en"
The date from whi ch the T nput data used to construct the
Br{crng {nput was obtained, Oten the same as the baseEnt
ut sofetinme

s the pricing input may be "rolled forward", in



whi ch input data fromone date is used to generate a curve
for a later date.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="endDate" type="ldentifiedDate" m nCccurs="0">
<xsd: annot at | on>
<xsd: docurent at i on xn1,|ang: en" > ) ) ) o
The {ast date for which data is supplied in this pricing
i nput .
</xsg:docunpntat|on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement nanme="bui | dDat eTi ne" type="xsd: dateTi me" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xn1 Ian% ‘en" > )
The date and time when the pricing i nput was generat ed.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup>
<xsd: group name="PricingStructurel ndex. nodel "
<xsd: annot at i on>
<xsd: docunment ati on xm :1ang="en"> )
The 1 ndex (an ordlnate of a Pr r ucture. The index
expresses how far al ong a par nension (e.g. tine,
strike, etc.) a point is ocated
</ xsd: docunEntatlon>
</ xsd: annot at i on>
<xsd: choj ce> ) . )
<xsd: el ement name="term' type="Ti meDi mensi on">
<xsd: annot at | on>
<xsd: docunment ation xm : | ang="en">
Atine dlnenS|on that represents the termof a financial

i nstrunent, P of a zero-coupon bond on a curve, or of an
under | yi ng P et or swap for an option.
</ xsd: docunenta i on>

</ xsd:; annot at 1 on>
</ xsd: el ement > . . ) . .
<xsd: el ement name="expiration" type="Ti meDi nension">
<xsd: annot ati on>
<xsd: docunent atjon xn :lang="en"> ) ) )
A'time_dinension that represents the time to expiration of
an option.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement name="strike" type="xsd: deci mal ">
<xsd: annot at | on>
<xsd: docunent atj on xm :|ang="en"> )
A nunerical dinmension that represents the strike rate or
price of an option.
</ Xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > . o .
<xsd: el ement name="generic" type="GCenericDi nension"/>
</ xsd: choi ce>
</ xsd: gr oup>
<xsd: group name="SensitivityDescription.nodel"
<xsd: annot ati on>
<xsd docunentatlon source="http://ww. FpM.. org" xnl : I ang="en">
?roup descri bi ng a s ecific sensitivity without an explicity
re erence to the mark data i nput point:
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: choj ce> ) . )
<xsd: el ement name="term' type="Ti meDi mensi on">
<xsd: annot at | on>
<xsd: document ati on xn ;| ang="en">
Eh? tine dinmension of thé sensitivity point (tenor and/or
ate
</ xsd: docunent at i on>
</ xsd: annot at i on>
</xsd el enent >
<xsd group ref="Prici ngCoordi nat eOr Ref er ence. nodel " maxCccur s="unbounded" >
<Xs annotat|0n>_
<xsd: docunentation xm :lang="en">
The i nput coordinates, of references to them (e.g.
expiration, strike, tenor).
</ xsd: docunent at i on>'
</ xsd: annot at i on>
</ xsd: gr oup>



</ xsd: choi ce>
</ xsd: gr oup> ) ) ) )
<xsd: group nane="SubstitutionDerivativeParaneters. nodel ">
<xsd:. annot ation>
<xsd: docunentation xnl:|lang="en">, ) )
Paranmeters used in the conputation of a derivative by
substltutln? a,sugplled mar ket envi ronment .
</ xsd: docunentati on
</ xsd: annot at i on>
<xsd: sequence> o
<xsd: el enent name="repl acenent Mar ket | nput" type="PricingStructureReference">
<xsd: annot ati on> .
<xsd: docunentation xnm : Il ang="en"> ) )
A reference to the replacenent version of the market input,
e.g. a bunped yield curve.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</xsd:%rou >
</ xsd: schema
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