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1.1 CompoundingFrequency

1.1.1 Description:

The frequency at which a rate is compounded.

1.1.2 Contents:

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

1.1.3 Used by:
«  Complex type: ZeroRateCurve

1.1.4 Derived Types:

1.1.5 Figure:
1.1.6 Schema Fragment:

<xsd: conpl exT%/pe nane=" Conpoundi ngFr equency" >
<xsd: annotati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm :lang="en">
The frequency at which a rate iIs conpounded.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normal i zedString">
<xsd: attri bute nane="conpoundi ngFr equencySchenme" type="xsd: anyURl " default="http://wwv. f
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.ZeroRateCurve

1.2 CreditCurve

1.2.1 Description:

A generic credit curve definition.

1.2.2 Contents:

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

* An abstract pricing structure base type. Used as a base for structures such as yield curves and
volatility matrices..

creditEvents (zero or one occurrence; of the type CreditEvents) The material credit event.

sglr)ior_ity (exactly one occurrence; of the type CreditSeniority) The level of seniority of the deliverable
obligation.

secured gexactly one occurrence; of the type xsd:boolean) Whether the deliverable obligation is secured or
unsecured.

cglr_ren_cy (exactly one occurrence; of the type Currency) The currency of denomination of the deliverable
obligation.

obligations (zero or one occurrence; of the type Obligations) The underlying obligations of the reference
entity on which you are buying or selling protection

deIiverabIeOingations (zero or one occurrence; of the type DeliverableObligations) What sort of obligation
@ay be delivered in the event of the credit event. ISDA 2003 Term: Obligation Category/Deliverable Obligation
ategory

1.2.3 Used by:
. Element: creditCurve

1.2.4 Derived Types:

1.2.5 Figure:
1.2.6 Schema Fragment:

<xsd: conpl exType nane="Credit Curve">
<xsd: annot ati on>
<xsd: docupentation xnl :lang="en">
A generic credit curve definition.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> = .
<xsd: ext ensi on base="PricingStructure">
<xsd: sequence> ) o )
<xsd: group ref="CreditCurveCharacteristics.nodel" mnCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.creditCurve

1.3 CreditCurveValuation

1.3.1 Description:

A set of credit curve values, which can include pricing inputs (which are typically credit spreads), default
probabilities, and recovery rates.

1.3.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type PricingStructureValuation)

* 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.

inputs (zero or one occurrence; of the type QuotedAssetSet)

defgukI)tFrobabilityCurve (zero or one occurrence; of the type DefaultProbabilityCurve) A curve of default
probabilities.

Either

recoveryRate (exactly one occurrence; of the type xsd:decimal) A single recovery rate, to be used for all
terms.

Or

recoveryRateCurve (exactly one occurrence; of the type TermCurve) A curve of recovery rates, allowing
different terms to have different recovery rates.

1.3.3 Used by:

. Element: creditCurveValuation

1.3.4 Derived Types:

1.3.5 Figure:
1.3.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Cr edi t Cur veVal uati on" >
<xsd: annot ati on>
<xsd: docunmentation xm : |l ang="en"> . .
A set of credit curve values, which can include p
(which are typically credit spreads), default pro
recovery rates,
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="PricingStructureVal uati on">
<xsd: sequence> . .
<xsd: el ement nanme="i nputs" type="Quot edAsset Set" m nCccurs="0"/> . .
<xsd: el ement nanme="det aul t Probabi ['i tyCurve" type="DefaultProbabilityCurve" m nQOccurs="(
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en" >
A curve of default probabilities.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: group ref="RecoveryRate. nodel" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
A recovery rate value or curve
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.creditCurveValuation

1.4 DefaultProbabilityCurve

1.4.1 Description:

A set of default probabilities.

1.4.2 Contents:

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

* 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.

baseYieldCurve (exactly one occurrence; of the type PricingStructureReference) A reference to the yield
curve values used as a basis for this credit curve valuation.

defaultProbabilities (zero or one occurrence; of the type TermCurve) A collection of default probabilities.
1.4.3 Used by:

*  Complex type: CreditCurveValuation

1.4.4 Derived Types:

1.4.5 Figure:
1.4.6 Schema Fragment:

<xsd: conplexType nane="Def aul t Probabi | i t yCurve" >
<xsd: annot at i on>
<xsd: docupentation xnl ;I ang="en">
A set of default grobabl ities.
</ xsd: docunent at i on
</ xsd: annot at 1 on>
<xsd: conplebentent> o .
<xsd: ext ensi on base="Pri ci ngStruct ureVal uation">
<xsd: sequence> o
<xsd: el enent name="baseYi el dCurve" type="PricingStructureReference">
<xsd: annot at | on>
<xsd: document ati on xm ;| ang="en"> )
Areference to the yield curve val ues used as a basis for
this credit curve val uation.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el enent name="defaul t Probabilities" type="TernCurve" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunmentation xm :lang="en">
A col l'ection of default probabilities.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: conp exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.CreditCurveValuation

1.5 ForwardRateCurve

1.5.1 Description:

A ?ur?/e_used to model a set of forward interest rates. Used for forecasting interest rates as part of a pricing
calculation.

1.5.2 Contents:

assetReference (zero or one occurrence; of the type AssetReference) A reference to the rate index whose
forwards are modeled.

rateCurve (exactly one occurrence; of the type TermCurve) The curve of forward values.
1.5.3 Used by:

Complex type: YieldCurveValuation

1.5.4 Derived Types:

1.5.5 Figure:
1.5.6 Schema Fragment:

<xsd:conp|exT¥pe nane="For war dRat eCur ve" >
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> )
A curve used to npdel a Set of forward interest rates, Used for
forecasting interest rates as part of a pricing calculation
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el ement nanme="asset Ref erence" type="AssetReference" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" >
A reference to the rate index whose forwards are nodel ed.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
<xsd: el ement nanme="rateCurve" type="TernCurve">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
The curve of forward val Ues.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.YieldCurveValuation

1.6 FxCurve

1.6.1 Description:

An fx curve object., which includes pricing inputs and term structures for fx forwards.

1.6.2 Contents:

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

* An abstract pricing structure base type. Used as a base for structures such as yield curves and
volatility matrices..

quotedCurrencyPair (exactly one occurrence; of the type QuotedCurrencyPair) Defines the two currencies for
an FX trade and the quotation relationship between the two currencies.

1.6.3 Used by:

. Element: fxCurve

1.6.4 Derived Types:

1.6.5 Figure:
1.6.6 Schema Fragment:

<xsd:conp|exT¥pe nane="FxCurve" >
<xsd: annot ati on>
<xsd: docunentatjon xnm :Ilang="en"> o )
fx curve object,, which includes pricing inputs and term
structures for  fx forwards.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="PricingStructure">
<xsd: sequence> . :
<xsd: group ref="FxCurveCharacteristics.nodel" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.fxCurve

1.7 FxCurveValuation

1.7.1 Description:

A valuation of an FX curve object., which includes pricing inputs and term structures for fx forwards.
1.7.2 Contents:

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

* 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.

settlementCurrencyYieldCurve (zero or one occurrence; of the type PricingStructureReference)
forecastCurrencyYieldCurve (zero or one occurrence; of the type PricingStructureReference)

spotRate (zero or one occurrence; of the type FxRateSet)

fxForwardCurve (zero or one occurrence; of the type TermCurve) A curve of fx forward rates
fxForwardPointsCurve (zero or one occurrence; of the type TermCurve) A curve of fx forward point spreads.

1.7.3 Used by:

. Element: fxCurveValuation

1.7.4 Derived Types:

1.7.5 Figure:
1.7.6 Schema Fragment:

<xsd: conpl exType name="FxCurveVal uation">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) ) o )
A val uation of an FX curve object., which includes pricing inputs
and term structures for fx forwards.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="PricingStructureVal uati on">
<xsd: sequence> ] o
<xsd: el enent nanme="settl| enent CurrencyYiel dCurve" type="PricingStructur
<xsd:. e| enent name="forecast CurrencyYi el dCurve" tyeg:"Pr|C|n Structure
<xsd: el ement nane="spot Rate" type="FxRateSet" m nCccurs="0"/>
<xsd: el ement nanme="f XxForwar dCurve" type="TernCurve" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xm :lang="en">
A curve of fx forward rafes
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el emrent > . .
<xsd: el ement nane="f xForwar dPoi nt sCurve" type="TernmCurve" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:|lang="en">
A curve of fx forward point spreads.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>

Ref erence" m nQx
ference” m nCccl

Do


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.fxCurveValuation

1.8 FxRateSet

1.8.1 Description:

A collection of spot FX rates used in pricing.

1.8.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type QuotedAssetSet)
» Acollection of quoted assets.

1.8.3 Used by:
*  Complex type: FxCurveValuation

1.8.4 Derived Types:

1.8.5 Figure:
1.8.6 Schema Fragment:

<xsd: conplexType nane="FxRat eSet " >
<xsd: ahnot at | on>
<xsd: docunent ati on xm : [ ang="en">
A col l'ection of sgot FX fates used in pricing.
</ xsd: docunent at 1 on
</ xsd: annot at | on>
<xsd: conplebentent>
<xsd: ext ensi on base="Quot edAsset Set ">
<xsd: sequence/ >
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.FxCurveValuation

1.9 GenericDimension

1.9.1 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.

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

1.9.3 Used by:
1.9.4 Derived Types:

1.9.5 Figure:
1.9.6 Schema Fragment:

<xsd: conplexType nane="CGeneri cDi nensi on" >
<xsd: annot at | on>
<xsd: docupent ati on xpl : Il ang="en"> ) )
A generic (user defi ned) ~di mensi on, e. % for u in a correlati
surface JgY currenc%BFstock etc. This would take val ues
, or

T, etc.
</ xsd: docunEntaf|0n>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensj on base=" xsd: string"> i i i
<xsd: attribute name="name" type="xsd:nornalizedString" use="required">
<xsd: annot at i on>
<xsd: document atj on xn : | ang="en">
Ihe nane of the di mension. E.g.: "Currency", "Stock"
I ssuer", etc.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
</xsd:attri bute>
<xsd:attribute nanme="href" type="xsd:|DREF" ecore:reference="Asset">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en"> )
A reference to an instrufent (e.g. currency) that this
val ue represents.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
</xsd:attri bute>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>



1.10 InstrumentSet

1.10.1 Description:

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

1.10.2 Contents:

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

1.10.3 Used by:
*  Complex type: QuotedAssetSet

1.10.4 Derived Types:

1.10.5 Figure:
1.10.6 Schema Fragment:

<xsd:conp|exT¥pe nane="1| nstrunent Set " >
<xsd: annot ati on>
<xsd: docunent ati on_xm : | ang="en" > i
A collection of instrunments usable for quotation purposes. In
future rel eases, quotable derivative assets nay be added after
t he underlyi ng. asset.
</ xsd: docunent ati on>
</ xsd: annot at i 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 underlyling assets (bonds, discount .
instrunments, futures, etc.) that can be used as a basis for
benchmar k quot es.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/Element.
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.QuotedAssetSet

1.11 InterpolationMethod

1.11.1 Description:

The type of interpolation used.

1.11.2 Contents:

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

1.11.3 Used by:

«  Complex type: InflationRateCalculation
*  Complex type: MakeWholeAmount
e Complex type: TermCurve

1.11.4 Derived Types:

1.11.5 Figure:
1.11.6 Schema Fragment:

<xsd: conpl exType name="I1nt er pol ati onMet hod" >
<xsd: annot at i on>
<xsd: docunent ati on source="http://ww. FpM.. org" xnl :lang="en">
The type of |ntergolat|on used.
</ xsd: docunent ati on
</ xsd: annot at i on>
<xsd: si npl eCont ent > . .
<xsd: ext ensj on base="xsd: normalizedString">
<xsd:attri bute nane="interpol ati onMet hodSchenme" type="xsd:anyURl " defaul t="http://wwvfpr
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-ird-4-3.xsd#Complex.InflationRateCalculation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-bond-option-4-3.xsd#Complex.MakeWholeAmount
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.TermCurve

1.12 Market

1.12.1 Description:
A collection of pricing inputs.
1.12.2 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.

1.12.3 Used by:

. Element: market

1.12.4 Derived Types:

1.12.5 Figure:
1.12.6 Schema Fragment:

<xsd: conpl exType name="Mar ket ">
<xsd: annot ati on>
<xsd: docunentation xpl ;| ang="en">
A collection of pricing iinputs.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> . .
<xsd: el ement nanme="nane" type="xsd:string" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:lang="en">
The nane of the market, €.g. the USDLI BOR market. Used for
description and understandability.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<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 | on>
</ xsd: el ement > 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 'nputs &curves, volatility matrices,
etc.) used to represent the market.
</ xsd: docunent at i on>
</ xsd: annot at | on>
</ xsd: el ement > o . .
<xsd: el ement ref="pricingStructureVal uati on" 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 | on>
</ xsd: el enent >

<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 ati on>
</ xsd: annot at i on>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/Element.
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/Element.
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.market

</ xsd: el enent >
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



1.13 MarketReference

1.13.1 Description:

Reference to a market structure.

1.13.2 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.

1.13.3 Used by:

Complex type: DerivedValuationScenario
*  Complex type: ValuationScenario

1.13.4 Derived Types:

1.13.5 Figure:
1.13.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Mar ket Ref er ence" >
<xsd: annot at i on>
<xsd; docunentation xnl:lang="en">
Ref erence to a market structure
</ xsd: docunent ati on>
</ xsd: annot at |1 on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Ref erence"> .
<xsd:attribute nane="href" type="xsd:|DREF" use="required" ecore:reference="Mrket"/>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-valuation-4-3.xsd#Complex.DerivedValuationScenario
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-valuation-4-3.xsd#Complex.ValuationScenario

1.14 MultiDimensionalPricingData

1.14.1 Description:

A pricing data set that contains a series of points with coordinates. It is a sparse matrix representation of a
multi-dimensional matrix.

1.14.2 Contents:

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

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

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

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

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

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

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

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

point (one or more occurrences; of the type PricingStructurePoint)
1.14.3 Used by:

*  Complex type: VolatilityMatrix
1.14.4 Derived Types:

1.14.5 Figure:
1.14.6 Schema Fragment:

<xsd: conpl exType name="Mul ti Di nensi onal Pri ci ngDat a" >
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en"> ) ) )
A pricing data set that Contains a series of points with
coordinates. It is a sparse matrix representation of a
mul ti-di mensional matri x.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> ) o )
<xsd: group ref="QuotationCharacteristics.nodel" m nCccurs="0">
<xsd: annotation> .
<xsd: docunent ati on xn1:|anP:"en"> ) ) o
Characteristics that apply to all quotations in the pricing
structure. .
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: gr oup> ) o )
<xsd: elenment nanme="point" type="PricingStructurePoint" nmaxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.VolatilityMatrix

1.15 ParametricAdjustment

1.15.1 Description:
An adjustment used to accommodate a parameter of the input trade, e.g. the strike.
1.15.2 Contents:

name (exactly one occurrence; of the type xsd:normalizedString) The name of the adjustment parameter (e.g.
"Volatility Skew").

inputUnits (zero or one occurrence; of the type PriceQuoteUnits) The units of the input parameter, e.g. Yield.

datapoint (one or more occurrences; of the type ParametricAdjustmentPoint) The values of the adjustment
parameter.

1.15.3 Used by:
*  Complex type: VolatilityMatrix

1.15.4 Derived Types:

1.15.5 Figure:
1.15.6 Schema Fragment:

<xsd: conplexType nane="Par anetri cAdj ust ment " >
<xsd: annot at | on>
<xsd: docunentation xnl:lang="en">
An ad{HstnFntkused to acconmodate a parameter of the input trade,
e.g. e stri
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: sequence> . .
<xsd: el ement name="nane" type="xsd: normalizedString">
<xsd: annot at i on>
<xsd: document atj on xn :|ang="en"> o
The name of the adjustrment parameter (e.g. "Volatility

</xsd docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > Y S Y
<xsd: el ement name="i nput Uni ts" type="PriceQuoteUnits" m nQccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xni:|ang="en"> )
The units of the input paraneter, e.g. Yield.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el ement nane="dat apoi nt" type="Paranetri cAdj ust ment Poi nt" maxCccur s="unbounded" >
<xsd: annot at | on>
<xsd: document ation xm ;| ang="en">
The val ues of the adjustment paraneter.
</xsd docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.VolatilityMatrix

1.16 ParametricAdjustmentPoint

1.16.1 Description:
A value of the adjustment point, consisting of the x value and the corresponding y value.
1.16.2 Contents:

pa_rlflmeﬁter\)/alue (exactly one occurrence; of the type xsd:decimal) The value of the independent variable (e.g.
strike offset).

adjustmentValue (exactly one occurrence; of the type xsd:decimal) The value of the dependent variable, the
actual adjustment amount.

1.16.3 Used by:
*  Complex type: ParametricAdjustment

1.16.4 Derived Types:

1.16.5 Figure:
1.16.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Par anet ri cAdj ust ment Poi nt " >
<xsd: annot ati on>
<xsd: docunentati on xm : |l ang="en"> o
A val ue of the adjustnent point, consisting of the x value and
t he corresponding y val ue.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> .
<xsd: el ement nanme="par anet er Val ue" type="xsd: deci nal ">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|ang:"en"> ) )
The val ue of the independent variable (e.g. strike offset).
</ xsd: docunent at 1 on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el ement nanme="adj ust ment Val ue" type="xsd: deci nal ">
<xsd: annot ati on> _
<xsd: docunentation xnl :lang="en"> )
The v?lue of the dependent variable, the actual adjustnent
anmpunt .
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.ParametricAdjustment

1.17 PricingDataPointCoordinate

1.17.1 Description:
A set of index values that identify a pricing data point. For example: (strike = 17%, expiration = 6M, term = 1Y.
1.17.2 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)

1.17.3 Used by:
1.17.4 Derived Types:

1.17.5 Figure:
1.17.6 Schema Fragment:

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

poi nt. For



1.18 PricingDataPointCoordinateReference

1.18.1 Description:

Reference to a Pricing Data Point Coordinate.

1.18.2 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.

1.18.3 Used by:
1.18.4 Derived Types:

1.18.5 Figure:
1.18.6 Schema Fragment:

<xsd: conplexType nane="Pr|C|ngDataP0|ntCoord|nateReference">
<xsd: annot at | on>
<xsd; docunent ation xm : | ang=
Reference to a. Pricing Data P0|nt Coor di nat e.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensj on base=" Ref er ence”
<xsd:attribute name="href" t
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

>
ype="xsd: | DREF" use="required" ecore:reference="Prici ngDat aPc



1.19 PricinglnputType

1.19.1 Description:

The type of pricing structure represented.

1.19.2 Contents:

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

1.19.3 Used by:
Complex type: SensitivitySetDefinition

1.19.4 Derived Types:

1.19.5 Figure:
1.19.6 Schema Fragment:

<xsd: conpl exT%/pe nane="Pri ci ngl nput Type" >
<xsd: annotati on>
<xsd: docunent ati on source="http://ww. FpM.. org" xm : 1 ang="en">
The type of pricing structure represented.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normal i zedString">
<xsd: attri bute nane="pri ci ngl nput TypeSchene" type="xsd:anyURlI " defaul t="http://ww.fpnm .c
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-riskdef-4-3.xsd#Complex.SensitivitySetDefinition

1.20 PricingMethod

1.20.1 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.

1.20.2 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.

1.20.3 Used by:
Complex type: Market

1.20.4 Derived Types:

1.20.5 Figure:
1.20.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Pri ci ngMet hod" >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">
For an asset (e.g. a reference/ benchmark asset), th
structure used to price it. Used, for exanple, s
the ratel ndex "USD-LI BOR-Tel erate” with term= i
t he "USD- LI BOR- Cl 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 ati on>
<xsd: docunentation xpl:Ilang="en">
The asset whose price is required.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > o o
<xsd: el ement nanme="pri ci ngl nput Ref erence" type="PricingStructureReference">
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en">
A reference to the pricing input used to value the asset.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.Market

1.21 PricingStructurePoint

1.21.1 Description:

A single valued point with a set of coordinates that define an arbitrary number of indentifying indexes (0 or
more). Note that the collection of coordinates/coordinate references for a PricingStructurePoint must not define
a given dimension (other than "generic") more than once. This is to avoid ambiguity.

1.21.2 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.

Either

underlyingAsset (exactly one occurrence; of the type Asset) Define the underlying asset when it is a listed
security.

Or

underlyingAssetReference (zero or one occurrence; of the type AssetReference? A reference to an
underlying asset that defines the meaning of the value, i.e. the product that the value corresponds to. For
example, this could be a caplet or simple european swaption.

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

Complex type: MultiDimensionalPricingData

1.21.4 Derived Types:

1.21.5 Figure:
1.21.6 Schema Fragment:

<xsd:conp|exT¥pe name="Pri ci ngSt ruct ur ePoi nt ">
<xsd: annot ati on>
<xsd: docunent ati on xnl : |l ang="en"> ) )
A single valued point wth a set of coordinates that define an
arbitrary nunber of indentifying indexes (0 or nore). Note that
the collection of coordi nates/coordinate references for a
PricingStructurePoint must not define a given dinmensjon (other
than "generic") nore than once. This is fo avoid anbiguity.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o ) )
<xsd: group ref="Prici ngCoordi nat eO Ref er ence. nodel " m _nCccur s="0"
<xsd: group ref="Under| yi ngAsset O Ref erence. nodel " mi nCccurs="0"/>
<xsd:8roup ref =" Quot ati on. nodel ">
<xsd: annot ati on>
<xsd: docunentation xnl : Il ang="en"> ) )
A quotation for a sPeC|f|c poi nt, including ann
characteristics that may be unique to that “point.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: gr oup>
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>

maxCccur s="unbounded"/ >


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/Element.
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.MultiDimensionalPricingData

1.22 PricingStructureReference

1.22.1 Description:

Reference to a pricing structure or any derived components (i.e. yield curve).

1.22.2 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.

1.22.3 Used by:

*  Complex type: DefaultProbabilityCurve

*  Complex type: FxCurveValuation
Complex type: PricinglnputReplacement
*  Complex type: PricingMethod

*  Complex type: SensitivitySetDefinition
Complex type: WeightedPartialDerivative

1.22.4 Derived Types:

1.22.5 Figure:
1.22.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Pri ci ngStruct ur eRef erence" >
<xsd: annot at i on>
<xsd: docunmentati on xm : | ang="en"> . .
Ref erence to a pricing sfructure or any derived conponents (i.e.
yield curve).
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Ref erence">

<xsd:attri bute nanme="href" type="xsd:|DREF" use="required" ecore:reference="PricingStruct

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


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.DefaultProbabilityCurve
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.FxCurveValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-valuation-4-3.xsd#Complex.PricingInputReplacement
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.PricingMethod
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-riskdef-4-3.xsd#Complex.SensitivitySetDefinition
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-riskdef-4-3.xsd#Complex.WeightedPartialDerivative

1.23 PricingStructureValuation

1.23.1 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.

1.23.2 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.

1.23.3 Used by:

»  Element: pricingStructureValuation

*  Complex type: CreditCurveValuation

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

1.23.4 Derived Types:

Complex type: CreditCurveValuation

*  Complex type: DefaultProbabilityCurve
*  Complex type: FxCurveValuation

*  Complex type: VolatilityMatrix

e Complex type: YieldCurveValuation

1.23.5 Figure:
1.23.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Pri ci ngStruct ureVal uati on">
<xsd: annot ati on>
<xsd: docunent ati on xnl:lang="en"> )
An abstract Prlc!ng structure val uation base type. Used as a base
for values of pricing structures such as yield curves and
volatility matrices. Derived fromthe "Valuation" type.
</ xsd: docunent 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


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.pricingStructureValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.CreditCurveValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.DefaultProbabilityCurve
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.FxCurveValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.VolatilityMatrix
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.YieldCurveValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.CreditCurveValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.DefaultProbabilityCurve
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.FxCurveValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.VolatilityMatrix
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.YieldCurveValuation

applies to, when it was built, etc.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>

</ xsd: gr oup>

</ xsd: sequence>

</ xsd: ext ensi on>

</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.24 QuotedAssetSet

1.24.1 Description:
A collection of quoted assets.
1.24.2 Contents:

}nstrume_ntSet (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. Normally these quotes will be for the underlying assets listed above, but they
don't necesarily have to be.

1.24.3 Used by:

Complex type: FxRateSet

Complex type: CreditCurveValuation
Complex type: Market

Complex type: YieldCurveValuation

1.24.4 Derived Types:
Complex type: FxRateSet

1.24.5 Figure:
1.24.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Quot edAsset Set " >
<xsd: annot ati on>
<xsd: docunentation xnl : Il ang="en">
A col l ection of quoted aSsets.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> ) )
<xsd: el ement name="instrunent Set" type="InstrunentSet" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnml :lang="en"> ) )
A collection of instrunents used as a basis for quotation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el enent nane="asset Quote" type="Basi cAsset Val uation" m nCccurs="0" nmaxCccur s="unbounde
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en" > )
A collection of val uations (quotes? for the assets needed in
the set. Normally these quotes wll be for the underlying
assets |isted above, but they don't necesarily have to be.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conmpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.FxRateSet
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.CreditCurveValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.Market
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.YieldCurveValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.FxRateSet

1.25 TermCurve

1.25.1 Description:
A curve consisting only of values over a term. This is a restricted form of One Dimensional Structure.
1.25.2 Contents:

interpolationMethod (zero or one occurrence; of the type InterpolationMethod)
extrapolationPermitted (zero or one occurrence; of the type xsd:boolean)
point (one or more occurrences; of the type TermPoint)

1.25.3 Used by:

Complex type: DefaultProbabilityCurve
*  Complex type: ForwardRateCurve

*  Complex type: FxCurveValuation
Complex type: YieldCurveValuation
Complex type: ZeroRateCurve

1.25.4 Derived Types:

1.25.5 Figure:
1.25.6 Schema Fragment:

<xsd:conp|exT¥pe nanme="Ter mCur ve" >
<xsd: annot ati on>
<xsd: docunentati on xml :|ang="en"> o
A curve consisting only of values over a term This is a
restricted formof One” D nensional Structure.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> ) ) ) )
<xsd:. el ement nanme="interpol ati onMet hod" type="1Interpol ati onMet hod" m nCccurs="0"/>
<xsd: el ement nanme="extrapol ati onPerm tted” type="xsd: bool ean” m nOccurs="0"/>
<xsd: el ement name="poi nt" type="TernPoi nt" naxCccurs="unbounded"/>
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.DefaultProbabilityCurve
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.ForwardRateCurve
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.FxCurveValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.YieldCurveValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.ZeroRateCurve

1.26 TermPoint

1.26.1 Description:
A value point that can have a time dimension. Allows bid, mid, ask, and spread values to be represented.
1.26.2 Contents:

term (exactly one occurrence; of the type TimeDimension) The time dimension of the point (tenor and/or date)

bid (zero or one occurrence; of the type xsd:decimal) A price "bid" by a buyer for an asset, i.e. the price a
buyer is willing to pay.

mid (zero or one occurrence; of the type xsd:decimal) A price midway between the bid and the ask price.

ask (zero or one occurrence; of the type xsd:decimal) A price "asked" by a seller for an asset, i.e. the price at
which a seller is willing to sell.

spreadValue (zero or one occurrence; of the tyﬁe xsd:decimal) The spread value can be used in conjunction
with the "mid" value to define the bid and the ask value.

definition (zero or one occurrence; of the type AssetReference) An optional reference to an underlﬁi_ng asset
that defines the meaning of the value, i.e. the product that the value corresponds to. For example, this could
be a discount instrument.

1.26.3 Used by:

e Complex type: TermCurve

1.26.4 Derived Types:

1.26.5 Figure:
1.26.6 Schema Fragment:

<xsd:conp|exT¥pe name="Ter nPoi nt " >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">, . . . .
A val ue point that can have a tine dinension. Allows bid, md,
ask, and spread values to be represented.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: sequence> . . .
<xsd: el ement nanme="tern' type="Ti neDi nensi on">
<xsd: annot ati on>
<xsd: docunentation xnl ;lang="en">
The tine dinension of thé point (tenor and/or date)
</ xsd: docunent ati on>
</ xsd; annot at1 on>
</ xsd: el ement > .
<xsd: group ref="Bi dM dAsk. node| "/ > . .
<xsd: el ement nanme="spreadVal ue" type="xsd:deci mal" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xnl:|ang="en"> . . . .
The spread val ue can be Used in conpjunction with the "nid"
value to define the bid and the ask val ue.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > L .
<xsd: el ement nanme="definition" type="Asset Reference"” m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> . .
An optional reference to an underlying asset that defines the

meani ng of the value, i1.e. the product that the value
por{espongs to. For exanple, this could be a discount
i nstrument.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute name="id" type="xsd:|D'/>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.TermCurve

1.27 TimeDimension

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

1.27.2 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.

1.27.3 Used by:
e« Complex type: TermPoint

1.27.4 Derived Types:

1.27.5 Figure:
1.27.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Ti meDi nensi on" >
<xsd: annot ati on>
<xsd: docunentation xnm :|ang="en">
The tine dinensions of atermstructure. The user nust supply
either a tenor or a date or both.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: chol ce>
<xsd: el ement name="tenor" type="Interval">
<xsd: annot ati on> .
<xsd: docunentati on xnl : |l ang="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 ati on>
</ xsd: el enent >
<xsd: sequence>
<xsd: el ement 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 | on>
</ xsd: el ement > .
<xsd: el ement nanme="tenor" type="Interval" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|an9:"en"> o )
The amount of tine from{he base date of the pricing input
to the specified termpoint, e.g. 6Mor 5Y.
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: choi ce>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.TermPoint

1.28 VolatilityMatrix

1.28.1 Description:

A matrix of volatilities with dimension 0-3.

1.28.2 Contents:

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

* 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.

dataPoints (exactly one occurrence; of the type MultiDimensionalPricingData) The raw volatility matrix data,
expressed as a multi-dimensional array.

adjustment (zero or more occurrences; of the type ParametricAdjustment) An adjustment factor, such as for
vol smile/skew.

1.28.3 Used by:

* Element: volatilityMatrixValuation

1.28.4 Derived Types:

1.28.5 Figure:
1.28.6 Schema Fragment:

<xsd: conpl exType name="Vol atilityMatrix">
<xsd: annot ati on>
<xsd: docunentati on xnl:|ang="en">, )
A matrix of volatilities with di nension 0-3.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="PricingStructureVal uati on">
<xsd: sequence> . L . o
<xsd: el ement nanme="dat aPoi nts" type="Milti D nmensi onal Pri ci ngDat a" >
<xsd: annot ati on>
<xsd: docunentatijon xnl:|lang="en">
The raw volatility matri X data, expressed as a
mul t1 -di mensi onal “array.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i i i i
<xsd: el ement nanme="adj ustnent" type="ParanetricAdjustnment” nmi nOccurs="0" maxCccur s="unt
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> .
An adj ustnment factor, such as for vol smle/skew
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.volatilityMatrixValuation

1.29 VolatilityRepresentation

1.29.1 Description:

A representation of volatilities of an asset. This is a generic structure whose values can be supplied in a
specific volatility matrix.

1.29.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type PricingStructure)

* An abstract pricing structure base type. Used as a base for structures such as yield curves and
volatility matrices..

assdetI (edxactly one occurrence; of the type AnyAssetReference) A reference to the asset whose volatility is
modeled.

1.29.3 Used by:

* Element: volatilityRepresentation

1.29.4 Derived Types:

1.29.5 Figure:
1.29.6 Schema Fragment:

<xsd: conpl exType nanme="Vol atilityRepresentation">
<xsd: annot ati on>
<xsd: docunmentation xm : |l ang="en">

A representation of volafilities of an asset. This is a generic
st{upture whose val ues can be supplied in a specific volatility
mat ri x.

</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="PricingStructure">
<xsd: sequence>
<xsd: el ement nane="asset" type="AnyAsset Reference">
<xsd: annot ati on> .
<xsd: docunent ati on xnml :lang="en"> o .
A reference to the asset whose volatility is nodel ed.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.volatilityRepresentation

1.30 YieldCurve

1.30.1 Description:

A generic yield curve object, which can be valued in a variety of ways.

1.30.2 Contents:

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

* An abstract pricing structure base type. Used as a base for structures such as yield curves and
volatility matrices..

algorithm (zero or one occurrence; of the type xsd:string)
forecastRatelndex (zero or one occurrence; of the type ForecastRatelndex)

1.30.3 Used by:
* Element: yieldCurve

1.30.4 Derived Types:

1.30.5 Figure:
1.30.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Yi el dCurve" >
<xsd: annotati on>
<xsd: docunpentatjon xnml :lang="en"> ) )
A generic yield curve object, which can be valued in a variety of

ways. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="PricingStructure">
<xsd: sequence> i . .
<xsd: group ref="Yiel dCurveCharacteristics.nodel" m nQccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.yieldCurve

1.31 YieldCurveValuation
1.31.1 Description:

The values of a yield curve, including possibly inputs and outputs (dfs, forwards, zero rates).

1.31.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type PricingStructureValuation)
* 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.

inputs (zero or one occurrence; of the type QuotedAssetSet)
zeroCurve (zero or one occurrence; of the type ZeroRateCurve) A curve of zero rates.

forwardCurve (zero or more occurrences; of the type ForwardRateCurve) A curve of forward rates.
discountFactorCurve (zero or one occurrence; of the type TermCurve) A curve of discount factors.

1.31.3 Used by:
*  Element: yieldCurveValuation

1.31.4 Derived Types:

1.31.5 Figure:
1.31.6 Schema Fragment:

<xsd: conplexType nane="Yi el dCurveVal uati on">
<xsd: annot at | on>
<xsd: docunent ati on xn1 | ang="' en?>
The values of a yield cufve, including possibly inputs and
outputs (dfs, forwards, zero ra es).
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: conplebentent> o .
<xsd: ext ensi on base="Pri ci ngStructureVal uation">
<xsd: sequence> )
<xsd: el enent nane= "inputs" type="QuotedAsset Set" mi nCccurs="0"/>
<xsd: el ement nanme="zeroCurve" type="ZeroRateCurve" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
A curve of zero rates.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: el enent nane="forwardCurve" type="ForwardRateCurve" m nCccurs="0"

<xsd: annot at i on>
<xsd: document ati on xm : | ang="en">
A curve of forward rates.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent name="di scount Fact or Curve" type="TernCurve
<xsd: annot at i on> .
<xsd: document ation xm :1ang="en">
A curve of discount factors.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

m nCccur s="0">

maxQccur s=" unbol


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.yieldCurveValuation

1.32 ZeroRateCurve

1.32.1 Description:
A curve used to model a set of zero-coupon interest rates.
1.32.2 Contents:

cor_nﬁoundlngFrequency (exactly one occurrence; of the type CompoundingFrequency) The frequency at
which the rates are compounded 2:3 g. contlnuously compounded).

rateCurve (exactly one occurrence; of the type TermCurve) The curve of zero-coupon values.
1.32.3 Used by:

e« Complex type: YieldCurveValuation

1.32.4 Derived Types:

1.32.5 Figure:
1.32.6 Schema Fragment:

<xsd: conplexType nane="Zer oRat eCur ve" >
<xsd: annot at | on>
<xsd: docunentation xnl:lang="en"> )
A curve used to nodei a Set of zero-coupon interest rates.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent name="conpoundi ngFr equency" type="Conpoundi ngFr equency" >
<xsd: annot at | on>
<xsd: docurent at i on xn1 Ian% "en" >
The frequency at which the rates are conpounded (e.g.
cont i nuousl y” conpounded)
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="rat eCurve" type="TernCurve">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
The curve of zero-coupon val ues.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl' exType>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.YieldCurveValuation

2 Global Elements



2.1 creditCurve

2.1.1 Description:

2.1.2 Contents:
Element creditCurve is defined by the complex type CreditCurve
2.1.3 Used by:

2.1.4 Substituted by:

2.1.5 Figure:
2.1.6 Schema Fragment:

<xsd: el ement nanme="creditCurve" type="CreditCurve" substitutionG oup="pricingStructure"/>



2.2 creditCurveValuation

2.2.1 Description:

2.2.2 Contents:
Element creditCurveValuation is defined by the complex type CreditCurveValuation
2.2.3 Used by:

2.2.4 Substituted by:

2.2.5 Figure:
2.2.6 Schema Fragment:

<xsd: el ement nane="creditCurveVal uati on" type="CreditCurveVal uation" substitutionG oup="pricing



2.3 fxCurve

2.3.1 Description:

2.3.2 Contents:
Element fxCurve is defined by the complex type FxCurve
2.3.3 Used by:

2.3.4 Substituted by:

2.3.5 Figure:
2.3.6 Schema Fragment:

<xsd: el emrent nane="fxCurve" type="FxCurve" substitutionG oup="pricingStructure"/>



2.4 fxCurveValuation

2.4.1 Description:

2.4.2 Contents:
Element fxCurveValuation is defined by the complex type FxCurveValuation
2.4.3 Used by:

2.4.4 Substituted by:

2.4.5 Figure:
2.4.6 Schema Fragment:

<xsd: el ement nane="fxCurveVal uati on" type="FxCurveVal uation" substitutionG oup="pricingStruct ur



2.5 market

2.5.1 Description:

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

2.5.2 Contents:
Element market is defined by the complex type Market
2.5.3 Used by:

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

2.5.4 Substituted by:

2.5.5 Figure:
2.5.6 Schema Fragment:

<xsd: el enent nane="market" type="Market">
<xsd: annot ati on>
<xsd; docunent atjon xpl:Ilang="en"> )
This is a global element used for creating gl obal tyPes. It holds
Mar ket information, e.g. curves, surfaces, quotes, etc
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-reporting-4-3.xsd#Complex.RequestValuationReport
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-main-4-3.xsd#Complex.ValuationDocument
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-reporting-4-3.xsd#Complex.ValuationReport

2.6 pricingStructure

2.6.1 Description:

2.6.2 Contents:

Element pricingStructure is defined by the complex type PricingStructure
2.6.3 Used by:

*  Complex type: Market
2.6.4 Substituted by:

Element: creditCurve

*  Element: fxCurve

Element: volatilityRepresentation
Element: yieldCurve

2.6.5 Figure:
2.6.6 Schema Fragment:

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


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.Market
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.creditCurve
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.fxCurve
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.volatilityRepresentation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.yieldCurve

2.7 pricingStructureValuation

2.7.1 Description:

2.7.2 Contents:

Element pricingStructureValuation is defined by the complex type PricingStructureValuation
2.7.3 Used by:

*  Complex type: Market
2.7.4 Substituted by:

Element: creditCurveValuation

. Element: fxCurveValuation
Element: volatilityMatrixValuation
Element: yieldCurveValuation

2.7.5 Figure:
2.7.6 Schema Fragment:

<xsd: el ement nanme="pricingStructureVal uati on" type="PricingStructureVal uati on" abstract="true"/


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.Market
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.creditCurveValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.fxCurveValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.volatilityMatrixValuation
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Element.yieldCurveValuation

2.8 volatilityMatrixValuation

2.8.1 Description:

2.8.2 Contents:
Element volatilityMatrixValuation is defined by the complex type VolatilityMatrix
2.8.3 Used by:

2.8.4 Substituted by:

2.8.5 Figure:
2.8.6 Schema Fragment:

<xsd: el ement nane="volatilityMatrixValuation" type="VolatilityMatrix" substitutionG oup="pricil



2.9 volatilityRepresentation

2.9.1 Description:

2.9.2 Contents:
Element volatilityRepresentation is defined by the complex type VolatilityRepresentation
2.9.3 Used by:

2.9.4 Substituted by:

2.9.5 Figure:
2.9.6 Schema Fragment:

<xsd: el ement nane="vol atilityRepresentation" type="VolatilityRepresentation" substitutionG oups:



2.10 yieldCurve

2.10.1 Description:

2.10.2 Contents:
Element yieldCurve is defined by the complex type YieldCurve
2.10.3 Used by:

2.10.4 Substituted by:

2.10.5 Figure:
2.10.6 Schema Fragment:

<xsd: el ement nane="vyi el dCurve" type="Yiel dCurve" substitutionG oup="pricingStructure"/>



2.11 yieldCurveValuation

2.11.1 Description:

2.11.2 Contents:
Element yieldCurveValuation is defined by the complex type YieldCurveValuation
2.11.3 Used by:

2.11.4 Substituted by:

2.11.5 Figure:
2.11.6 Schema Fragment:

<xsd: el emrent nane="vyi el dCurveVal uati on" type="Yi el dCurveVal uati on" substitutionG oup="pricingSt



3 Groups



3.1 BidMidAsk.model

3.1.1 Description:
The bid, mid, or ask values relevant for a quote
3.1.2 Contents:

bid (zero or one occurrence; of the type xsd:decimal) A price "bid" by a buyer for an asset, i.e. the price a
buyer is willing to pay.

mid (zero or one occurrence; of the type xsd:decimal) A price midway between the bid and the ask price.

ask (zero or one occurrence; of the type xsd:decimal) A price "asked" by a seller for an asset, i.e. the price at
which a seller is willing to sell.

3.1.3 Used by:

Complex type: TermPoint

3.1.4 Figure:
3.1.5 Schema Fragment:

<xsd: group nanme="Bi dM dAsk. nodel " >
<xsd: annot at i on>
<xsd: docunent ati on xmi : | apg="en"
The bid, md, or ask val tes relevant for a quote
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> . . .
<xsd: el enent nane="bi d" type="xsd: deci mal" m nCccurs="0">
<xsd: annot at | on>
<xsd: docunentation xm :lang="en"> ) )
A price "bid" by a buyer for an asset, i.e. the price a buyer
is wlling to pay.
</ xsd: docungnt at | oh>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el emrent name="m d" type="xsd:de0|nal" m nQccur s="0">
<xsd annot at i on>
<xsd: docunentatlon xnm Ian%
Aprice m may bet ween t he bld and t he ask price.
</xsd docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="ask" type="xsd: deci mal" m nCccurs="0">
<xsd: annot at | on>
<xsd docunent ati on xm : |l ang="en"> ) )
price "asked" by a seller for an asset, i.e. the price at
mhlch a seller is"willing to sel
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.TermPoint

3.2 CreditCurveCharacteristics.model

3.2.1 Description:
The set of characterstics that describe the outputs of a credit curve.
3.2.2 Contents:

Either
referenceEntity (exactly one occurrence; of the type LegalEntity) The entity for which this is defined.
Or

creditEntityReference (exactly one occurrence; of the type LegalEntityReference) An XML reference a credit
entity defined elsewhere in the document.

creditEvents (zero or one occurrence; of the type CreditEvents) The material credit event.

sglr_\ior_ity (exactly one occurrence; of the type CreditSeniority) The level of seniority of the deliverable
obligation.

secured gexactly one occurrence; of the type xsd:boolean) Whether the deliverable obligation is secured or
unsecure

cglrrency (exactly one occurrence; of the type Currency) The currency of denomination of the deliverable
obligation.

obligations (zero or one occurrence; of the type Obligations) The underlying obligations of the reference
entity on which you are buying or selling protection

deliverabIeObllgatlons (zero or one occurrence; of the type DeliverableObligations) What sort of obligation
gay be delivered in the event of the credit event. ISDA 2003 Term: Obligation Category/Deliverable Obligation
ategory

3.2.3 Used by:
*  Complex type: CreditCurve

3.2.4 Figure:
3.2.5 Schema Fragment:

<xsd: group nanme="Credit CurveCharacteristics. nodel ">
<xsd: annhot ati on>

<xsd: docunmentation xnl:|lang="e
The set of characterstlcs that descrlbe the outputs of a credit
curv

</ xsd: docunEntat|0n>
</ xsd: annot at1 on>
<xsd: sequence>
<xsd: group ref="Credi tEntity.nodel"/> }
<xsd: &l enent nane="creditEvents" type="CreditEvents" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : Ian?— en" >
The nmaterial credit even
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > . o
<xsd: el enent nane="seniority" type="CreditSeniority">
<xsd: annot at i on>
<xsd: docunent ati on xm : 1 ang="en"> ) )
The Tevel of seniority of the deliverable obligation
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="secured" type="xsd'boolean">
<xsd: annot at | on>
<xsd: docunment ati on xni: ="en
ether the dellverable obllgatlon is secured or unsecured.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nanme="currency" type="Currency">
<xsd: annot at | on>
<xsd: docurment ati on xn : Ian?—"en"> ) ) )
The currency of denom nafion of the deliverable obligation


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.CreditCurve

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nane="obligations" type="Cbligations" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en"> ) )
The underlying obligations of the reference entity on which
you are buying or selling protection
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) ) ) ) )
<xsd: el ement nane="del i verabl eQbl i gati ons" type="Deliverabl eoligations" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ation xm ;| ang="en">
What sort of obligation nay be d
credit event. |SDA 2003 Term b
Ilgatlon Cat egory
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>

vered in the event of the

eli e
1 gation Category/Deliverable



3.3 FxCurveCharacteristics.model

3.3.1 Description:
The set of characterstics that describe the outputs of a fx curve.
3.3.2 Contents:

quotedCurrencyPair (exactly one occurrence; of the type QuotedCurrencyPair) Defines the two currencies for
an FX trade and the quotation relationship between the two currencies.

3.3.3 Used by:

Complex type: FxCurve

3.3.4 Figure:
3.3.5 Schema Fragment:

<xsd:8roup nane="FxCurveChar act eri sti cs. nodel ">
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> )
The set of charactersticS that describe the outputs of a fx
curve.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> . )
<xsd: el ement nanme="quot edCurrencyPair" type="CQuotedCurrencyPair">
<xsd: annot ati on>
<xsd; docunent ati on xm : |l ang="en"> )
Defines the two currencies for an FX trade and the quotation
rel ati onship between the two currencies.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.FxCurve

3.4 PricingCoordinateOrReference.model

3.4.1 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.

3.4.2 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.

3.4.3 Used by:
»  Complex type: PricingStructurePoint

3.4.4 Figure:
3.4.5 Schema Fragment:

<xsd: group nanme="Prici ngCoor di nat eOr Ref er ence. nodel ">
<xsd: annotation>
<xsd: docunent ati on xn1:|an8;"en"> .
A pr|C|n? 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 ati on>
<xsd: choi ce> . o . .
<xsd: el ement nanme="coordi nate" type="Prici ngDat aPoi nt Coor di nate">
<xsd: annot ati on> _
<xsd: docupentation xnl;Ilang="en"> ) ) )
An explicit, filled in data point coordi nate. This m ght
specify expiration, strike, etc.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > . o . .
<xsd: el ement nanme="coor di nat eRef erence" type="Pri ci ngDat aPoi nt Coor di nat eRef erence" >
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> ) o )
A reference to a pricing data point coordinate within this
docunent . )
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.PricingStructurePoint

3.5 PricinglnputDates.model

3.5.1 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..

3.5.2 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.

3.5.3 Used by:
»  Complex type: PricingStructureValuation

3.5.4 Figure:
3.5.5 Schema Fragment:

<xsd: 8roup nane= Pr|C|ngInputEates nodel "
<xsd: anhot ati on>
<xsd: docunent ati on_xm : | ang="en" >
The dates that mght be felevant for a pr|C|nP i nput, e, g. what
valuation date It "applies to, when it was t, when the dat a
cones from etc.
</ xsd: docunent at i on>
</ xsd: annot at1 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 mhlch he structure applies e. the curve
date. Normally this will align with the va Iuatlon dat e
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > o .
<xsd: el enent nane="spot Date" type="I|dentifiedDate" mi nQccurs="0">
<xsd: annot at i on>
<xsd: docunment atj on xni:|ang="en">.

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

and Is sonetines called "days to spot”
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent name="i nput Dat aDat e" type="IldentifiedDate" ni nOCccurs="0">
<xsd: annot ati on> _
<xsd: docunment ati on xm :|ang="en"

The date_from whi ch the T nput data used to construct the
ricing input was obtained, CIten the same as the baseDate,
ut sofetimes the pricing |nP may be "rolled forward™, in

whi ch jnput data fromoné date is used to generate a curve

for a later date.
</ xsd: docunent at i on>
</ xsd; annot at1 on>
</ xsd: el ement > o .
<xsd: el ement nane="endDate" type="ldentifiedDate" m nCccurs="0">
<xsd annot at i on>
<xsd: docunment ati on xn ;| ang="en"> . . . o
The Tast date for which data is supplied in this pricing


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.PricingStructureValuation

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" nm 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>



3.6 PricingStructurelndex.model

3.6.1 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.

3.6.2 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)

3.6.3 Used by:

*  Complex type: PricingDataPointCoordinate

3.6.4 Figure:
3.6.5 Schema Fragment:

<xsd:8roup nane="Pri ci ngStruct ur el ndex. nodel ">
<xsd: annotation> .
<xsd: docunentation xm :lang="en"> )
The index (an ordinate) of a Pr|0|ng structure. The index
expresses how far along a particular dinmension (e.g. tineg,
strike, etc.) a point i's |ocated.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: cho| ce> ) . )
<xsd: el ement nane="tern' type="Ti meDi mensi on">
<xsd: annot ati on> .
<xsd: docunentatjon xm :lang="en"> . .
Atime dinension that represents the termof a financial
i nstrunent, e.P. of a zero-coupon bond on a curve, or of an
under |l ying caplet or swap for an option.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > i i i i i
<xsd: el ement nane="expiration" type="Ti neDi nension">
<xsd: annot ati on>
<xsd; docunentatijon xnl:lang="en"> ) ) )
A E!ne di mension that represents the tine to expiration of an
opt1on.
</xgd:docunpntat|on>
</ xsd: annot at i on>
</ xsd: el enent > i i
<xsd: el ement nane="strike" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunentatijon xnl:lang="en"> )
A nunerical dinmension that represents the strike rate or
price of an option.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > i o i
<xsd: el ement nane="generic" type="CenericD nension"/>
</ xsd: choi ce>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.PricingDataPointCoordinate

3.7 RecoveryRate.model

3.7.1 Description:
The model of the recovery rate (single value or curve).
3.7.2 Contents:

Either

recoveryRate (exactly one occurrence; of the type xsd:decimal) A single recovery rate, to be used for all
terms.

Or

recoveryRateCurve (exactly one occurrence; of the type TermCurve) A curve of recovery rates, allowing
different terms to have different recovery rates.

3.7.3 Used by:

Complex type: CreditCurveValuation

3.7.4 Figure:
3.7.5 Schema Fragment:

<xsd: group nanme="RecoveryRat e. node
<xsd: annhot at | on>
<xsd: document ati on xm :1ang="en">
The nodel of the recovery rate (single value or curve).
</xsd docunent ati on>
</ xsd: annot at1 on>
<xsd: choj ce> .
<xsd: el ement name="recoveryRat e" type="xsd: deci nal ">
<xsd: annot at | on>
<xsd: docunment ati on xni : | ang="en">
A S|ngle recovery rate, to be used for all terns.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="recoveryRat eCurve" type="TernCurve">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en"> )
A curve of recovery rates, allowing different terms to have
di fferent recoverg rates.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.CreditCurveValuation

3.8 UnderlyingAssetOrReference.model

3.8.1 Description:
Include or reference an underlying asset definition.
3.8.2 Contents:

Either

underlyingAsset (exactly one occurrence; of the type Asset) Define the underlying asset when it is a listed
security.

Or

underlyingAssetReference (zero or one occurrence, of the type AssetReference? A reference to an
underlying asset that defines the meaning of the value, i.e. the product that the value corresponds to. For
example, this could be a caplet or simple european swaption.

3.8.3 Used by:
»  Complex type: PricingStructurePoint

3.8.4 Figure:
3.8.5 Schema Fragment:

<xsd: group name="Under| yi ngAsset Or Ref er ence. nodel " >
<xsd: annotation>
<xsd: docunent ati on xnml :lang="en"> L
Include or reference an Underlying asset definition
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: choj ce> .
<xsd: el enent ref="underlyi ngAsset">
<xsd: annot ati on> .
<xsd: docunentation xnl :|ang="en"> )
An underlying asset that "defines the nmeani ng of the val ue
i.e. the product that the value corresponds to. For exanpl e,
this could be a caplet or sinple european swaption.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) )
<xsd: el ement nanme="under | yi ngAsset Ref erence" type="Asset Ref erence" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentati on xm :lang="en"> . .
A reference to an underlying asset that defines the nean|n?
0.

of the value, |,e. the product that the val ue corresponds
For ?xanple, this could be a caplet or sinple european
swapt | on.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: choi ce>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/Element.
http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.PricingStructurePoint

3.9 YieldCurveCharacteristics.model

3.9.1 Description:
The set of characteristics that describe the outputs of a yield curve.
3.9.2 Contents:

algorithm (zero or one occurrence; of the type xsd:string)
forecastRatelndex (zero or one occurrence; of the type ForecastRatelndex)

3.9.3 Used by:
Complex type: YieldCurve

3.9.4 Figure:
3.9.5 Schema Fragment:

<xsd:group nanme="Yi el dCurveChar act eri sti cs. nodel ">
<xsd: annotation>
<xsd: docunentation xnm ;I ang="en"> ) )
The set of characteristiCs that describe the outputs of a yield
curve.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) )
<xsd: el enrent nanme="al gorithn' type="xsd:string" m nCccurs="0"/>
<xsd: el ement nane="for ecast Rat el ndex" type="Forecast Rat el nde
</ xsd: sequence>
</ xsd: gr oup>

x" m nCccurs="0"/>


http://www.fpml.org/spec/2007/wd-fpml-4-3-2007-07-05/html/fpml-mktenv-4-3.xsd#Complex.YieldCurve

4 Schema listing

<xsd: schenn ecore; nsPrefix="fpm" ecore:papkage:"org.an1" ecor e: docunent Root =" FpM." t ar get Nam
<xsd: 1 nclude schenalLocation="fpm -val uati on-4- 3. xsd"/ >
<xsd: i ncl ude_schenaLocati on="f pm - cd- 4- 3. xsd"/ >
<xsd: conpl exType name="Conpoundi ngFr equency" >
<xsd: annot ati on>
<xsd: document ati on source="http://ww. FpM.. org" xm :|ang="en">
The frequency at which a rate I s conpounded.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: si npl eCont ent > . .
<xsd: ext ensj on base="xsd: normal jzedString">
<xsd: attri bute nane="conpoundi ngkr equencySchenme" type="xsd: anyURl " default="http://ww.
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nane="Credit Curve">
<xsd: annot ati on>
<xsd: docupentation xnl :lang="en">
A generic credit curve definition.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="PricingStructure">
<xsd: sequence> ) o )
<xsd: group ref="CreditCurveCharacteristics.nodel" mnCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conp exT¥pe nane="Credi t CurveVal uati on" >
<xsd: annot ati on>
<xsd: docunentatjon xnl:|lang="en"> . )
A set of credit curve values, which can includ
(which are typically credit spreads), default
and recoveryrates.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Pri ci ngStructureVal uati on">
<xsd: sequence> ) )
<xsd: el emrent nanme="i nputs" type="Quot edAsset Set" m nCccurs="0"/> . )
<xsd: el ement nane="defaul t Probabi I'ityCurve" type="DefaultProbabilityCurve" nm nQCccurs:
<xsd:annot ati on> | Y
<xsd: docunentati on xnl: Il ang="en">
A curve of default probabilities.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: group ref="RecoveryRate. nodel" m nCccurs="0">
<xsd: annotation> .
<xsd: docunent ati on xm : Il ang="en">
A recovery rate value or curve
</ xsd: docungent ati on>
</ xsd: annot at i on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> o
<xsd: conpl exType name="Def aul t Probabi lityCurve">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP;"en">
A set of default grobabl ities.
</ xsd: docunent ati on
</ xsd: annot at | on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Prici ngStructureVal uati on">
<xsd: sequence> ) o
<xsd: el ement nane="baseYi el dCurve" type="PricingStructureReference">
<xsd: annot ati on>
<xsd: docunent ati on xm ;l ang="en"> )
A reference to the yield curve values used as a basis
for this credit curve val uation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o )
<xsd: el enent nane="defaul t Probabilities" type="TernmCurve" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en">

oo
=



A col l ection of default probabilities.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="For war dRat eCurve" >
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">

A curve used to nodel a Set of forward interest rates, Used for

forecasting interest rates as part of a pricing calculation
</ xsd: docunent ati on>

</ xsd: annot at | on>
<xsd: sequence> .
<xsd: el ement nane="asset Ref erence" type="Asset Ref erence" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:|lang="en">
A reference to the rate irndex whose forwards are nodel ed.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement nane="rat eCurve" type="TernCurve">
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en">
The curve of forward val Ues.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType name="FxCurve">
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en"> o )
An fx curve object,, which includes pricing inputs and term
structures for’ fx forwards.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="PricingStructure">
<xsd: sequence> o )
<xsd: group ref="FxCurveCharacteristics.nodel" m nCccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType name="FxCurveVal uation">
<xsd: annotati on>
<xsd: docunentation xnl:Ilang="en"> ) ) o
A val uation of an FX curve object., which includes pricing
inputs and termstructures for fx forwards
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="PricingStructureVal uati on">
<xsd: sequence>

<xsd: el ement nanme="settl| enent CurrencyYiel dCurve" type="PricingStructur
<xsd: el enent name="f orecast CurrencyYi el dCurve" tyEE:"Prlu
<xsd: el ement nane="spot Rate" type="FxRateSet" m hOccurs="0

<xsd: el ement nanme="f XxForwar dCurve" type="TernCurve" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on xm : | ang="en">
A curve of fx forward rates
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

eRef erence” m 1
n?S ruct ur eRef erence” m nQx
N

<xsd: el emrent nanme="f xForwar dPoi nt sCurve" type="TernmCurve" m nCccurs="0">

<xsd: annot ati on>
<xsd: docunentation xnm : | ang="en">
A curve of fx forward point spreads.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
<xsd: conp exType nane="FxRat eSet " >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> ) o
A col | ection of sBot FX rates used in pricing.
</ xsd: docunent at i on



</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Quot edAsset Set" >
<xsd: sequence/ >
</ xsd: ext ensi on>

</ xsd: compl exCont ent >
</ xsd: co IexT pe>
<xsd: co exT¥
<xsd annota i on>

pe nane="Ceneri cDi nensi on" >
<xsd: document ati on xm :
A generic

| ang="en" >
user defi ned) di mensi on, e.g. for use in
correlation surface. ecg a currencY tock, etc.
take val ues I'i ke USD, P, JPY, or BM VSF T,
</ xsd: docunent at i on>
</ xsd: annotat|0n>
<xsd: si npl eCont ent >
<Xid gxten5|on base="xsd:strin
XS

Th|s woul d
etc.
attri bute nane="nane" type- xsd: normal i zedStri ng" use="required">
<xsd: annot at i on>
<xsd: docunentation xm :lang="en"> .
Ihe name of the di mensi on. Currency
I ssuer", etc,
</ xsd: docunent at i on>
</ xsd: annot ati on>
</xsd:attri bute>
<XS

, "Stock",
annot ati on>
<xsd:

E.g.:

| ang="en" >
A reference to an instrument
val ue represents.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd:attribute>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name=
<xsd: annot at | on>
<xsd:

<xsd: attrlbute nane="href" type="xsd:|DREF" ecore:reference="Asset">
ocunentation xm:
I f (e.qg.

currency) that this

"l nstrument Set ">
ocunmentati on xm : 1 ang="en">
A coll ection of
future releases
t he underlyin

|nstrunents usabl e for

guot abl

asset .

</ xsd: docunent at'i on>

</ xsd: annot ati on>

<xsd: sequence>
<xsd: el enent

<xsd: annot at i on>

guot ati on purpaoses.
ref ="under | yi ngAsset "
<xsd: docunment ati on xni :

e derivative assets nay be added after

m nCccur s="0"

| ang="en" >

A col l'ection of underlylng assets (bonds,
i nstruments, f

benchnar k

</ xsd:

maxQccur s="unbounded" >
utures, etc.)
quot es.
ocumnent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: co

'exType>
<xsd: conpl exT e

di scount
that can be used as a basis for
p
<xsd: annot af | on>

pe of inter

</ xsd: docunent ati on

</ xsd: annot at i on>

<xsd: S|anerntent>
<xsd:

ext ensi on base="xsd: normalizedStri g
<xsd: attribute name= |nterpo i onMet
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="Mar ket ">
<xsd: annot at | on>
<xsd: document ation xm ;

e nane="I|nt er pol ati onMet hod" >
<xsd: docunent ati on source="http://ww. FpM.. or g"
The ty golatlon used.

xm : I ang="en" >

hodSchene" type="xsd:anyURl " default="http://ww.
| ang="en" >
A col l'ection of pricing Inputs.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nane="name" type="xsd:string" mnCccurs="0">
<xsd: annot ati on> .
<xsd: document ati on xm : Iang- en"
The nane. of the market g the USDLI BOR mar ket .
description and undersfandabl lity.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

Used for



<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 | 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 inputs (curves, volatility
matrices, etc.) used tO represent the narket.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > o . .
<xsd: el ement ref="pricingStructureVal uation" m nCccurs="0" nmaxCccurs="unbounded">
<xsd: annot ati on> _
<xsd: docunentation xnl ;I ang="en">
The values of the pricing structure used to represent the
mar ket s. . )
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > o o .
<xsd: el ement nanme="benchmar kPri ci ngMet hod" type="Prici ngMet hod" m nCccurs="0" maxQccur s="
<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>
<xsd: conpl exType name="Mar ket Ref erence" >
<xsd: annot ati on>
<xsd; docunentation xpl:lang="en">
Ref erence to a market structure
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="Ref erence" > )
<xsd:attri bute nane="href" type="xsd:|DREF" use="required" ecore:reference="Market"/>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> o ) o
<xsd: conpl exType name="Mul ti Di nensi onal Pri ci ngDat a" >
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en"> ) ) )
A pricing data set that Contains a series of points with
coordinates. It is a sparse matrix representation of a
mul ti-di nensional matri x.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) o )
<xsd: group ref="QuotationCharacteristics.nodel" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP="en"> ) ) o
Characteristics that apply to all quotations in the pricing
structure. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: gr oup> ) o )
<xsd: element nanme="point" type="PricingStructurePoint" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conp exType nanme="Par anetri cAdj ust ment " >
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" > )
An adj ustment used to acConmpdate a paraneter of the input
trade, e.g. the strike.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nane="nane" type="xsd: nornalizedString">
<xsd: annot ati on> .
<xsd: docunentatjon xpl:Ilang="en"> o
gEemP?ne of the adjustnment paraneter (e.g. "Volatility
e .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el ement nane="input Units" type="PriceQuoteUnits" m nCccurs="0">



<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en"> )
The units of the Input paraneter, e.g. Yield.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nanme="dat apoi nt" type="Paranetri cAdj ust nent Poi nt" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en">
The val ues of the adjustinent paraneter.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) ) )
<xsd: conp exT¥pe nane="Par anet ri cAdj ust nent Poi nt" >
<xsd: annot ati on>
<xsd: docunentati on xnl: |l ang="en"> o
A val ue of the adjustnent point, consisting of the x value and
the corresponding y val ue.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: el ement nane="paranet er Val ue" type="xsd: deci mal ">
<xsd:annot ati on> | Y
<xsd: docunent ati on xni:langz en ) )
The val ue of the iIndependent variable (e.g. strike offset).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="adj ust nent Val ue" type="xsd: deci nal ">
<xsd: annot ati on>
<xsd: docunentation xnm : |l ang="en"> )
The v?lue of the dependent variable, the actual adjustnent
amount .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ 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"> . o
A set of index values that identify a R{ICIH
exanpl e: (strike = 17% expiration = 6 ter
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: sequence> o
<xsd: group ref="PricingStructurel ndex. nodel " maxQOccur s="unbounded"/ >
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> o } )
<xsd: conpl exType name="Pri ci ngDat aPoi nt Coor di nat eRef erence" >
<xsd: annot ati on>
<xsd; docunentation xnl :Ilang="en"> )
Ref erence to a Pricing Data Poi nt Coordinate.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Referen
<xsd:attri bute nane="href"
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ 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.f pni
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> o
<xsd: conpl exType name="Prici nghet hod" >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en">

poi nt. For

ce">
type="xsd: | DREF" use="required" ecore:reference="PricingDat:

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

using the "USD- LI BOR-Cl ose" curve



</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="asset Ref erence" type="AnyAsset Ref erence">
<xsd: annotatlon>_
<xsd: document ati on xm : | ang="en">
The asset whose price is required.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o o
<xsd: el enent name="pri ci ngl nput Ref erence" type="Pri ci ngStructureReference">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
Areference to the pricing Input used to value the asset.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conPIexT pe> o
<xsd: conp exT¥pe nanme="Pri ci ngStruct ureRef erence" >
<xsd: annot at | on>
<xsd; document ation xnl :|ang="en">
Reference to a pr|C|ng structure or any derived conponents
(i.e. yield curve
</ xsd: docunent at i on
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Referen
<xsd:attribute nane="href"
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> o .
<xsd: conpl exType name="PricingStructurePoint">
<xsd: annot at | on>
<xsd: docunment ation xm : | ang="en">
A single val ued point w h a set of coordinates that define an
arbitrary nunber of i ndentifying indexes (0 or nore). Note that
the col |l ection of coordi nates/coordinate references for a
PricingStructurePoint nmust not define a given dimension gother
than "generic") nore than once. This is o avoid anbiguity
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: group ref="Prici ngCoor di e Ref erence. nodel " nmi_nCccurs="0" maxCQccur s="unbounded"/:
<xsd: group ref="Under IylngAs CXR ference. nDdeI‘ m nQccur s="0"/>
<xsd: group ref="Quotation: nnde
<xsd: annot ati on>
<xsd: docunentation xm : Il ang="en">
A quotation for a specific point, including annY
characteristics that may be uni que to that point.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: gr oup>
</ xsd: sequence> )
<xsd:attribute nane="id" type="xsd:1D'/>
</ xsd: conpl exType> .
<xsd: conpl exType name="Prici ngStructureVal uati on">
<xsd: annot at | on>
<xsd: docunentation xnl: |l ang="en">
An abstract pricing structure valuation base type, Used as a
base for values of "pricing structures such as yleld curves and
volatility matrices. Derived fromthe "Valuation" type.
</ xsd: docunent at | on>
</ xsd: annotat|on>
<xsd: conpl exCont ent > -
<xsd: ext ensi on base- Val uati on">
<xsd: sequence>
<xsd: roup ref="PricinglnputDat es. nodel "
<xsd: annot ati on>
<xsd: docunent ati on xm : | 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 i on>
</ xsd: gr oup>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: co IexT pe>
<xsd: co exT¥pe nane=" Quot edAsset Set " >
<xsd annota i on>
<xsd: document ati on xnl : | ang="en">
A collection of quoted aSsets.

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



</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> ) )
<xsd: el ement nanme="instrunent Set" type="InstrunentSet" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> ) )
A collection of instrunents used as a basis for quotation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="asset Quot e" type="Basi cAsset Val uati on" m nCccurs="0" naxCccurs="unbour
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">

A collection of valuations (quotes) for the assets needed
in the set. Normally these quotes will be for e )
underlying assets |isted above, but they don't necesarily

have to be. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Ter nCurve" >
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> o
A curve consisting only of values over a term This is a
restricted formof One” D nensional Structure.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) ) ) )
<xsd: el enent name="i nterpol ationMet hod" type="Interpol ationMethod" m nCccurs=
<xsd: el enent name="extrapol ati onPerm tted’ type="xsd: bool ean” m nCccurs="0"/>
<xsd: el ement nane="point" type="TernPoi nt" naxCccurs="unbounded"/ >
</ xsd: sequence>
</xsd:conPIexType> .
<xsd: conp exT¥pe name="Ter nPoi nt ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">, ) ) ) )
A value point that can have a tine dinension. Allows bid, md
ask, and spread values to be represented.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) . )
<xsd: el ement nane="tern' type="Ti meDi mensi on">
<xsd: annot ati on> .
<xsd: docunentation xm ;I ang="en">
The tine dinension of thée point (tenor and/or date)
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: group ref="Bi dM dAsk. npde| "/ > ) )
<xsd: el ement nane="spreadVal ue" type="xsd: decinal" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xm :|ang="en"> ) ) ) )
The spread val ue can be Used in conjunction with the "m d"
value to define the bid and the ask val ue.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > o )
<xsd: el ement nane="definition" type="Asset Reference" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnml : |l ang="en"> ) )
An optional reference to an underlying asset that defines
the nmeaning of the value, 1.e. the product that the val ue
correspondS to. For exanple, this could be a discount
I nstrunent . i
</ 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="Ti neDi nensi on" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The tine dinensions of atermstructure. The user nust supply
either a tenor or a date or both.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: chol ce>
<xsd: el ement nane="tenor" type="Interval">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">

0"/ >



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: docunentation xnm :lang="en"> o
The amount of tine 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: choi ce>
</ xsd: conpl exType> o )
<xsd: conpl exType name="Vol atilityMatrix">
<xsd: annot ati on>
<xsd: docunentati on xnl:|ang="en">, )
A matrix of volatilities with dinmension 0-3.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="PricingStructureVal uati on">
<xsd: sequence>

<xsd: el enent nanme="dat aPoi nts" type="Milti D mensi onal Pri ci ngDat a" >

<xsd: annotation> . -
<xsd: docunentatijon xnm :lang="en">
The raw volatility matri X data, expressed as a
nmul t1 -di mensi onal “array.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="adj ust nent" type="Paranetri cAdjustnment"”
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> )
An adj ustment factor, sucCh as for vol smle/skew
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType> o .
<xsd: conpl exType nanme="Vol atilityRepresentation">
<xsd: annot ati on>
<xsd: docunmentation xm : |l ang="en" >

A representation of volafilities of an asset. This is a anFr{c
ility

st{upture whose val ues can be supplied in a specific vola
matri x.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o
<xsd: ext ensi on base="PricingStructure">
<xsd: sequence>
<xsd: el ement nanme="asset" type="AnyAsset Reference">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> o )
A reference to the asset whose volatility is nodel ed.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> )
<xsd: conp exT¥pe nane="Yi el dCurve" >
<xsd: annot ati on>
<xsd: docupentatjon xnml :lang="en"> ) )
Afgenerlc yield curve object, which can be valued in a vari et
of “ways.
</xsd:dgcunEntat|on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >

m nCccur s="0"

y

maxQccur s="



<xsd: ext ensi on base:"Pr|C|ngStructure">
<xsd: sequence> ) o )
<xsd: group ref="Yiel dCurveCharacteristics.nodel" m nQccurs="0"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: co IexT pe>
<xsd: co exT¥pe nane="Yi el dCurveVal uati on">
<xsd annota i on>
<xsd: document ati on xm :| ang=" en >
The values of a yield cufve, I udi ng possibly inputs and
outputs (dfs, forwards, zero ra es).
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent> o )
<xsd: ext ensi on base="Pri ci ngSt ruct ureVal uati on">
<xsd: sequence>
<xsd: el enent name="inputs" type="Quot edAsset Set” m nCccurs="0"/>
<xsd: el enent nanme="zeroCurve" type="ZeroRateCurve" m nCccurs="0">
<xsd: annot ati on> _
<xsd: document ation xm :1ang="en">
A curve of zero rates.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="forwardCurve" type="ForwardRateCurve" ni nQccurs="0" maxCccurs="unt
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en">
A curve of forward rates.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="di scount Fact or Curve" type="TernCurve" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni ;| ang="en">
A curve of discount factors.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: co IexT pe>
<xsd: co exT¥pe name="Zer oRat eCur ve" >
<xsd annota i on>
<xsd: docunent ati on xm : | ang="en" > )
A curve used to nodel a Set of zero-coupon interest rates.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent name="conpoundi ngFr equency" type="Conpoundi ngFr equency" >
<xsd: annot at | on>
<xsd: document at i on xn1 Ian% "en" >
The frequency at which the rates are conpounded (e.g.
cont i nuousl y” conpounded)
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enrent nane="rat eCurve" type="TernCurve">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
The curve of zero-coupon val ues.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conplexType>

<xsd: annot ati on>
<xsd docunentatjon xpl : Il ang="en" )
is is a global elenment used for creating gl obal types. It
holds Market I nformation, e.g. curves, surfaces, quotes, etc.
</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsd: el ement >

<xsd: el ement nane= edi tCurve" type="CreditCurve" substitutionG oup="pricingStructure"/>
<xsd: el ement nane="creditCurveVal uati on" type="CreditCurveValuation" substitutionG oup="prici
<xsd: el enent nane=' fxCUrve" type-"FxCUrve" substitution (Roup-"pr|0|ngStructure"/> .
<xsd: el emrent nanme="f xCurveVal uati on" Ype— "FxCurveVal uation" substituti onG oup="prici ngStr uct
<xsd: el ement nane="market" type="Marke

X

<xsd: el enent nane="pricingStructure" type="PricingStructure" abstract="true"/>

<xsd: el ement name="pr C|nPStructureVaIuat!on" type="Pricin StructureVaIuatlon abstract ="tr ue
<xsd: el ement nane="vol ati[ityMtrixVal uation" type="Vol at i ﬁ Matri x" substltutlonC}oup="8§|(
<xsd: el enrent nane="vol atilityRepresentation” type:"VbIatlllty epresent ati on" substitutionG ol



<xsd: el enent nanme="yiel dCurve" type="YieldCurve" substl tionG oup="pricingStructure"/>
<xsd el ement nanme="yi el dCurveVal bati on" type="Yi el dCurveVal uation” substltutlonC}oup "pricing
<xsd group nane="Bi dM dAsk. nodel ">
<xsd: annot at | on>
<xsd: docunent ati on xmni : | ang="en" >
The bid, md, or ask valUes relevant for a quote

</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> . . .
<xsd: el enent nane="bi d" type="xsd: deci mal" m nCccurs="0">
<xsd: annot at i on>
<xsd: docunentation xm :lang="en"> ) )
A price "bid' by a buyer for an asset, i.e. the price a
buyer is willing to pay.
</ xsd: docunentat|0n>
</ xsd: annot at i on>
</ xsd: el ement > . .
<xsd: el ement name="m d" type="xsd:decimal" m nCccurs="0">
<xsd: annot at i on>
<xsd: docunentatlon xnm Ian%:"en"> ]
A price m may between the bid and the ask price.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el enent nane="ask" type:"xsd'deC|naI" m nQccur s="0">
<xsd: annot at i on>
<xsd docunent ati on xn1 P "en" > ) )
price "asked" by a sel er for an asset, i.e. the price at
mhlch a seller is"willing to sel
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup> ) o
<xsd: group nane="CreditCurveCharacteristics. nodel ">
<xsd: annotation> .
<xsd: docunentation xnm : |l ang="en"> ) )
The set of charactersticS that describe the outputs of a credit

</xsd docunentatlon>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: gr oup ref="CreditEnt y nodel "

<xsd: el enrent nane="creditEvents"” type—"CredltEvents" m nQccur s="0">
<xsd: annot at | on>
<xsd: document ation xm :|ang="en">

The material credit even
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > o ) o
<xsd: el enent name="seniority" type:"CredltSenlorlty">
<xsd: annot ati on>
<xsd: document ati on_xn : Ian?
The Tevel of seniority o the deI|verabIe obl i gati on.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement nanme="secured" type="xsd: bool ean">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en"
Whet her the deliverable obllgatlon is secured or unsecured.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd: el enent nane="currency" type:"Currency">
<xsd: annot at | on>
<xsd: document ati on xn : Ian?
The currency of denom nafion of t he deliverable obligation.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) )
<xsd: el enent nane="obligations" type="Obligations" ninQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"
The under|ying obligations of the reference entity on which
you are buying or selling protection
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) ) ) )
<xsd: el enent nane="del i verabl eCbl i gati ons" type="Deliverabl eCbligations" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on_xm ;| ang="en"
Wiat sort of obligation may be dellvered in the event of



the credit event. ISD 003 Term_ Obligation
Cat eqory/ Del i verabl e oligation Category
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup> o
<xsd: giroup nanme="FxCurveCharacteristics. nodel ">
<xsd: annot ati on>
<xsd: docunent ati on xm | ang="en" > )
The set of charactersticS that describe the outputs of a fx
curve
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el enent nane="quot edCurrencyPair" type="QuotedCurrencyPair">
<xsd: annot at | on>
<xsd; document ati on xm : | ang="en">
Defines the two currenciés for an FX trade and, the
guotation relationship between the two currencies.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: gr oup>
<xsd: group nane="Pri ci ngCoor di nat eOr Ref er ence. node
<xsd: annhot at | on>
<xsd docunentation xnl: Iang en" >
pr|C|n9 structure coordinate, or a reference to one. This can
be used tfo either directly define a coordinate or reference an
exi sting coordinate.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: choi ce> ) o ) )
<xsd: el enent name="coordi nate" type="Pri ci ngDat aPoi nt Coor di nat e" >
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en"> ) )
An explicit, filled in data poi nt coordi nate. This m ght
speci Ty expiration, strike, etc.
</ xsd: dotunent at i on>
</ xsd; annot ati on>
</ xsd: el enent > ) o ) )
<xsd: el enent name="coor di nat eRef erence" type="Pri ci ngDat aPoi nt Coor di nat eRef er ence" >
<xsd: annot at | on>
<xsd: document ation xm :|ang="en">
Areference to a pricing data point coordinate within this
docunent
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: chol ce>
</xsd group>
<xsd 8roup nane="Pri ci ngl nput Dat es. nodel " >
<xsd: annot at i on>
<xsd: docunent ation xnl:|ang="en">
The dates that might be relevant for a pr|C|nP i nput, e.g. what
valuation date it applies to, when it was t, when the data
cones from etc.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el enent nane="baseDate" type="IldentifiedDate">
<xsd: annot at | on>
<xsd: docunentatlon xn1 Ian?h en" >
e

The base date for which structure apﬁlles i.e. the
8U{ve date. Normally this will align w t he val uation
ate

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="spot Date" type="IdentifiedDate" m nCccurs="0">
<xsd: annot at i on>
<xsd: docunment ation xm :|ang="en"

The spot settlenent date for mhlch the structure applies,
normal Iy 0-2 days after the base date. The difference

bet ween the baseEnte and the spotDate is ternmed the

settl enent an is sonetimes called "days to spot”

</ xsd: docunenta I on
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: el enent nane="i nput Dat aDat e" type="IdentifiedDate" m nQccurs="0">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">



The date from which the input data used to construct the
ricing i nput was obtajned. Oten the sane as the baseDate,
ut sopetinmes the pricing |nFut,nay be “"rolled forward”, in

ich 1nput data fromone date is uUsed 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: docunent ati on xn1;|ang:"en?> ) ) ) o
The {ast date for which data is supplied in this pricing
i nput .
</xsg:docunpntat|on>
</ xsd: annot at | on>
</ xsd: el enent >

<xsd: el ement nanme="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> o
<xsd: group name="PricingStructurel ndex. nodel ">
<xsd: annot 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: choij ce> ) ) )
<xsd: el enent nanme="tern' type="Ti neDi nensi on">
<xsd: annot ati on>
<xsd: docunentatjon xpl:Ilang="en"> ) )
A time dinmension 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 > ) ) ) . )
<xsd: el ement nane="expiration" type="Ti neD nension">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> ) ) )
A time dinension that represents the time to expiration of
an option. .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nane="strike" type="xsd: deci mal ">
<xsd: annot ati on> .
<xsd: docupentatjon xm :Ilang="en"> )
A nunerical dinension that represents the strike rate or
price of an option.
</ Xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) o )
<xsd: el ement nane="generic" type="GCenericD nension"/>
</ xsd: choi ce>
</ xsd: gr oup>
<xsd: group nane="RecoveryRat e. nodel ">
<xsd: annotation> .
<xsd: docunentation xnl :lang="en">
The nodel of the recovery rate (single value or curve).
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choi ce> .
<xsd: el ement nanme="recoveryRate" type="xsd: deci mal ">
<xsd: annot ati on>
<xsd: docunmentati on xm ;| ang="en">
A single recovery rate, to be used for all ternmns.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="recoveryRat eCurve" type="TernCurve">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
A curve of recovery rates, allowing different terns to have
di fferent recoyerg rates.
</ xsd: docunent ati on
</ xsd: annot at | on>



</ xsd: el enent >
</xsd choi ce>
</xs . group>
<xsd group nang= UnderlylngAssetC)F@ference nodel "
<xsd: annotati on>
<xsd: docunentation xm :lang="en">
I'nclude or reference an underlying asset definition.
</ xsd: docunent at i on>
</ xsd: annot ati on>
<xsd: chol ce>
<xsd: el enent ref="underl yi ngAsset" >
<xsd: annot at i on>
<xsd: document ati on xm :|ang="en">
An underlylng asset that defines the neani ng of the val ue,
. uc t he value corresponds to. For
exanP hi s cou d be a caplet or sinple european
i on.

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

<xsd: el enent nane="under|yi ngAsset Ref erence" type="Asset Ref erence" ni nQccurs="0">

<xsd: annot at i on> .
<xsd: document ati on xni: Iang— en" >

A reference to_an underlying asset that defines the neaning
of the value, i.e. the product that the value corresponds
to. For exanpl e, this could be a caplet or sinple european

swapt i on.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: chol ce>
</ xsd: group> ) o
<xsd: group nane="Yi el dCurveCharacteristics. nodel ">
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en"> ) )
The set of characteristics that describe the outputs of a yield
curve
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
<xsd: sequence>
<xsd: el enent nane="al gorithn type:"xsd string" nCccur s="0"/ >
<xsd: el ement nanme="fof ecast Rat el ndex" type=" ForecastRa el ndex
</ xsd: sequence>
</ xsd: %rou
</ xsd: sc

m nCccur s="0"/>
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