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1.1 AssetValuation

1.1.1 Description:

A structure that holds a set of measures about an asset, including possibly their sensitivities.

1.1.2 Contents:

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

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

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

fxRate (zero or one occurrence; of the type FxRate) Indicates the rate of a currency conversion that may have
been used to compute valuations.

1.1.3 Used by:

Complex type: Position
« Complex type: ValuationSet

1.1.4 Derived Types:

1.1.5 Figure:
O 4 quote
S Quotation
- [EFH
AssetValuation . Qfoate
C’ FxRate

1.1.6 Schema Fragment:

<xsd: conpl exType name="Asset Val uati on">
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en">
A structure that holds a set of neasures about an asset,
i ncl udi ng posslblg their sensitivities.
</ xsd: docunent ati on
</ xsd: annot at | on>
<xsd: conpl exContent> —
<xsd: ext ensi on base="Val uati on">
<xsd: sequence> ) )
<xsd: el enent nanme="quote" type="Quotation" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annotation> . .
<xsd: docunentation xnl :lang="en"> )
One or nore nunerical nmeasures relating to the asset,
possi bly together with sensitivities of that neasure to
pricing i nputs,
</ xsd: doCunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el emrent nane="fxRate" type="FxRate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en"> )
Indicates the rate of a currency conversion that nmay have
been used to conpute val uations:
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-valuation-4-3.xsd#Complex.Position
http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-valuation-4-3.xsd#Complex.ValuationSet

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



1.2 DerivedValuationScenario

1.2.1 Description:
A valuation scenario that is derived from another valuation scenario.
1.2.2 Contents:

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

baseValuationScenario (exactly one occurrence; of the type ValuationScenarioReference) An (optional)
reference to a valuation scenario from which this one is derived.

valuationDate (zero or one occurrence; of the_tlype IdentifiedDate) The (optional) date for which the assets
are valued. If not present, the valuation date will be that of the base valuation scenario.

marketReference (zero or one occurrence; of the tyﬁe MarketReference) A reference to the market
environment used to price the asset. If not present, the market will be that of the base valuation scenario.

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

1.2.3 Used by:

1.2.4 Derived Types:

1.2.5 Figure:
®name _
0 string =
@ baseV aluationScenario
[V al uationScenarioReference
L g

@ vauationDate %

—|I dentifiedDate

=

DerivedValuationScenario

5 @ marketReference a

—|MarketReference

@

@

SOMn
PricingParameter Shift a

1.2.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Deri vedVal uati onScenari 0" >
<xsd: annot ati on>
<xsd: docunmentati on xm : |l ang="en"> . )
A valuation scenario that is derived from another val uation
scenari o. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> . .
<xsd: el ement name="nanme" type="xsd:string" m nCccurs="0">
<xsd: annot at i on>



<xsd: docunent ati on xn1:|an9:?en"> ) )
The (o t|ona!?_nane for this valuation scenario, used for
understandabi [ ity. For exanple "EOD Val uati ons”
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) )
<xsd: el enent nanme="baseVal uati onScenari 0" type="Val uati onScenari oRef erence">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an9: en" > ) ) )
An_(optional) reference to a valuation scenario from which
this one Is derived.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) o )
<xsd: el enent nanme="val uati onDate" type="IdentifiedDate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatjon xm ;I ang="en">
The (optional) date for which the assets are valued. If not
present, the valuation date will be that of the base
val uation scenari o.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el emrent nane="mar ket Ref erence" type="Market Ref erence" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en"> )
A reference to the markef environment used to price the
asset. If not present, the market wll be that of the base
val uati on scenari o.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . o . .
<xsd: el ement nanme="shift" type="PricingParaneterShift" mi nCccurs="0" maxCccurs="unbounded":
<xsd: annot ati on> _
<xsd: docunentation xml:lang="en"> ) )
A collection of shifts to be applied to narket inputs prior
to conmputation of the derivative.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



1.3 Position

1.3.1 Description:
A collection of related trades or positions and the corresponding aggregate exposures generated by these.

1.3.2 Contents:

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

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

reportingRoles (zero or one occurrence, of the type ReportingRoles) Information about the roles of the
parties with respect to reporting the positions.

constituent (exactly one occurrence; of the type PositionConstituent) The components that create this
position.

scheduledDate (zero or more occurrences; of the type ScheduledDate) Position level schedule date, such as
final payment dates, in a simple and flexible format.

valuation (zero or more occurrences; of the type AssetValuation) Valuation reported for the position, such as
NPV or accrued interest. The asset/object references in the valuations should refer to the deal or components
of the deal in the position, e.g. legs, streams, or underlyers.

1.3.3 Used by:

*  Complex type: DefinePosition
Complex type: PositionReport

1.3.4 Derived Types:

*  Complex type: DefinePosition

1.3.5 Figure:

on
4|:Posi tionldAndV ersion.model j

‘ .
@ reportingRoles

ReportingRoles
* @ constituent
Position — PositionConstituent
@ @ scheduledDate
ScheduledDate

@ vauation
—C) :
AssetValuation

1.3.6 Schema Fragment:


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-reconciliation-4-3.xsd#Complex.DefinePosition
http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-reporting-4-3.xsd#Complex.PositionReport
http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-reconciliation-4-3.xsd#Complex.DefinePosition

<xsd: conpl exType name="Position">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en"> o )
A collection of related trades or positions and the correspondi ng
aggregate exposur es generated by these.
</ xSd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> o .
<xsd: group ref="Positionl dAndVersion. nodel "/> .
<xsd: el ement name="reportingRol es" type="ReportingRol es" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|anP:"en"> ) )
Information about the roles of the parties with respect to
reporting the positions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . o .
<xsd: el ement nanme="constituent" type="PositionConstituent">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en?> o
The conponents that creafe this position
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >

<xsd: el ement nane="schedul edDat e" type="Schedul edDate" mi nCccurs="0" maxCccur s="unbounded":

<xsd: annot ati on>
<xsd: docunent at i on xn1:|ang:"en"> ) )
Position | evel schedul e date, such as final paynent dates, in
a sinple and fl|exible fornat.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>

</ xsd: el emrent >

<xsd: el ement nane="val uation" type="Asset Val uati on" m nQccurs="0" maxCccur s="unbounded" >

<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en"?
Val uation reported for the position, such as NPV or accrued
interest. The asset/object references in the valuations
shoul d refer to the deal or conponents of the deal in the
position, e.g.. legs, streans, or underlyers.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence> )
<xsd:attribute name="id" type="xsd:ID'/>
</ xsd: conpl exType>



1.4 PositionConstituent

1.4.1 Description:

The items (trades, trade references, holdings, other positions) that comprise this position. Currently a position
may consist only of a single trade, a reference to a previously submitted position, or a reference to the trade.
The choice structure is optional to allow extensions to be placed within this container.

1.4.2 Contents:

Either

trade (exactly one occurrence; of the type Trade) An element that allows the full details of the trade to be used
as a mechanism for identifying the trade for which the post-trade event pertains.

Or

positionVersionReference (exactly one occurrence; of the type xsd:positivelnteger) A previously submitted
version of the position.

Or

tradeReference (exactly one occurrence; of the type PartyTradeldentifiers) The trade reference identifier(s)
allocated to the trade by the parties involved.

1.4.3 Used by:

Complex type: Position

1.4.4 Derived Types:

1.4.5 Figure:

@ trade
Trade

* = @ positionV ersionReference
PositionConstituent -

positivel nteger

@ tradeReference %

Party Tradel dentifiers

1.4.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Posi ti onConstituent">
<xsd: annot ati on> .
<xsd: docunentation xm : Il ang="en">

The itens (trades, trade references, holdings, other positions)
that conprise this position. Currently a poSition may consi st
only of a single trade, a reference to a previously Submtted
position, or a reference to the trade. The choice Structure is
optional to allow extensions to be placed wthin this container

</ xsd: docunent ati on>
</ xsd: annot at | on> .
<xsd: choi ce m nCccurs="0">
<xsd: el enent nane="trade" type="Trade">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an%:"en"> )
An elenment that allows the full details of the trade to be
used as a nechanismfor 1dentifying the trade for which the
post-trade event Eertalns.
</ xsd: docunent ati on
</ xsd; annot ati on>
</ xsd: el ement > o ) o
<xsd: el emrent nane="positionVersi onRef erence" type="xsd: positivelnteger">


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-valuation-4-3.xsd#Complex.Position

<xsd: annot ati on>
<xsd: docunentatlon xm | ang="en" >
A preV|ous ¥ submtted vérsion of the position.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o
<xsd: el enent name="tradeRef erence" type="PartyTradel dentifiers">
<xsd: annot at i on>
<xsd: docunment ati on xni ; Iang en" >
The trade reference idenfifier(s) allocated to the trade by
the parties Invol ved.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: e| ement >
</ xsd: chol ce>
</ xsd: conpl exType>



1.5 Quotation

1.5.1 Description:

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

1.5.2 Contents:

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

sensitivitySet (zero or more occurrences; of the type SensitivitySet) Zero or more sets of sensitivities of this
measure to various input parameters.

1.5.3 Used by:
Complex type: AssetValuation

1.5.4 Derived Types:

1.5.5 Figure:

4|:Quotati on.model j
4

EFH-

Quotation ~ ® sensitivitySet
A sensitivitySet

1.5.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Quot ati on" >
<xsd: annot ati on>
<xsd: docunentati on xpl :| ang="en"> .
Sonme ki nd of numerical neasure about an asset, eg. its NPV
together with characteristics of that neasure, together wth
optional sensitivities.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> .
<xsd: group ref="Quotati on, nodel "/ > o i
<xsd: el ement nanme="sensitivitySet" type="SensitivitySet" m nQOccurs="0" maxQccur s="unboundec
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">, . .
Zero or nore sets of senSitivities of this nmeasure to various
i nput paraneters.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-valuation-4-3.xsd#Complex.AssetValuation

1.6 ReportingRoles

1.6.1 Description:
The roles of the parties in reporting information such as positions.
1.6.2 Contents:

baseParty (exactly one occurrence; of the type PartyReference) A reference to the party from whose
perspective the position is valued, ie. the owner or holder of the position.

activityProvider (zero or one occurrence; of the type PartyReference) A reference to the party responsible for
reporting trading activities.

Positionl?rovider (zero or one occurrence; of the type PartyReference) A reference to the party responsible
or reporting the position itself and its constituents.

valuationProvider (zero or one occurrence; of the type PartyReference) A reference to the party responsible
for calculating and reporting the valuations of the positions.

1.6.3 Used by:

Complex type: Position

1.6.4 Derived Types:

1.6.5 Figure:

@ bascParty
PartyReference

@ @ octivityProvider
'S —/|PartyReference

-
@ @ positionProvider
—/|PartyReference

@ @ valuationProvider
—/|PartyReference

ReportingRoles

1.6.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Reporti ngRol es" >
<xsd: annot ati on>
<xsd: docunentation xnm :|ang="en"> ) ) )
The roles of the partiesin reporting infornmation such as
posi tions. .
</ Xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nane="baseParty" type="PartyReference">
<xsd: annot ati on> .
<xsd: docunentation xm : |l ang="en"> ) o
A reference to the party from whose Perspectlye,the position
is valued, ie. the owner or holder of the position
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > o ) )
<xsd: el ement nane="activityProvider" type="PartyReference" ni nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> | ) )
A {efe{ence to the party responsible for reporting trading
activities.


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-valuation-4-3.xsd#Complex.Position

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > o ) )
<xsd: el enent nane="positionProvi der" type="PartyReference" m nCccurs="0">
<xsd: annot ati on> |
<xsd: docunent ati on xm : | ang="en" > )
A reference to the party responsible for reporting the
p03|t|on itself and its” constituents.
</ Xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nane="val uati onProvi der" type="PartyReference" ninQccurs="0">
<xsd: annot at | on>
<xsd: document at i on xn1 | ang="en" >
A reference to t he Farty resFonS|bIe for calculating and
reporting the val uations of the positions.
</ xsd: document at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.7 ScheduledDate

1.7.1 Description:
An servicing date relevant for a trade structure, such as a payment or a reset.
1.7.2 Contents:

Either
adjustedDate (exactly one occurrence; of the type xsd:date)

type (exactly one occurrence; of the type ScheduledDateType) The type of the date, e.g. next or previous
payment.

assetReference (zero or one occurrence; of the type AnyAssetReference) A reference to the leg (or other
product component) for which these dates occur.

Either

associatedValue (exactly one occurrence; of the type AssetValuation) The value that is associated with the
scheduled date.

Or

associatedValueReference (exactly one occurrence; of the type ValuationReference) A reference to the
value associated with this scheduled date.

1.7.3 Used by:

Complex type: Position
Complex type: ScheduledDates

1.7.4 Derived Types:

1.7.5 Figure:
@ unadjustedDate 4
date
‘ .
—(AdjustedAndOrUnadjustedDame.model —@da:‘djugedDaIe
@ adjustedDate
date
* @ type
ScheduledDate — ScheduledDateType
@ @ assetReference
—/| AnyAssetReference
@ associatedValue

AssetValuation
—(*:]:Associ atedValue.model
@ associatedV alueReference a

ValuationReference

1.7.6 Schema Fragment:


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-valuation-4-3.xsd#Complex.Position
http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-valuation-4-3.xsd#Complex.ScheduledDates

<xsd: conpl exType name="Schedul edDat e" >
<xsd: annot ati on>
<xsd: docunentation xnl ;I ang="en">
An servicing date relevant for a trade structure, such as a
paynment or a reset.
</ xsd: docunent ati on>
</ xsd: annot at1 on>
<xsd: sequence> . .
<xsd: group ref="Adjust edAndOr Unadj ust edDat e. node| "/ >
<xsd: el ement name="type" type="Schedul edDat eType" >
<xsd: annot ati on>
<xsd: docunment atjon xm :lang="en"> i
The type of the date, e.g. next or previous paynent.
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > .
<xsd: el ement nane="asset Ref erence" type="AnyAsset Ref erence" mi nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> )
A reference to the |l eg (or other product conponent) for which
t hese dates occur.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement > . .
<xsd: group ref="Associ at edVal ue. model " mni nCccur s="0" maxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: conpl exType>



1.8 ScheduledDates

1.8.1 Description:

A list of dates (cash flows, resets, etc.) that are relevant for this structure, e.g. next cash flow, last reset, etc.
Provides a way to list upcoming or recent serV|C|ng dates related to this trade stream in a way that is S|mpler
and more flexible than the FpML "cashflows" structure.

1.8.2 Contents:

scheduledDate (one or more occurrences; of the type ScheduledDate) A single stream level scheduled
servicing date.

1.8.3 Used by:
1.8.4 Derived Types:

1.8.5 Figure:

* @ scheduledDate
ScheduledDates @ ScheduledDate

1.8.6 Schema Fragment:

<xsd: conplexType nane=" Schedul edDat es" >
<xsd: annotati on> .
<xsd:; docunent ati on xm : [ ang="en">

Alist of dates (cash flows, resets, etc,) that are relevant for
th|s structure, e,g. next cash flow, |ast reset, etc. Provides a
way to |ist upcom hg or recent servicing dates related to this
trade streamin a way that is sinpler and nore flexible than the

FpM. "cashfl ows" structure.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="schedul edDat e" type—"ScheduIedEate" maxQccur s=" unbounded" >
<xsd: annot at | on>
<xsd: document ati on xn : Ian%
A 3|ngle stream | evel eduled servicing date.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.9 ScheduledDateType

1.9.1 Description:

A scheme used to identify the type of a stream scheduled servicing date.

1.9.2 Contents:

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

1.9.3 Used by:
Complex type: ScheduledDate

1.9.4 Derived Types:

1.9.5 Figure:

L 4 @ scheduledDateTypeScheme
ScheduledDateType uri

1.9.6 Schema Fragment:

<xsd: conpl exType nane="Schedul edDat eType" >
<xsd: annot at i on>
<xsd: docunentation xnl:lang="en">
A scheme used to identify the type of a stream schedul ed
servi cing date,
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base:"xsd:nornal|zedStr|ng">
<xsd: attri bute nane="schedul edDat eTypeSchene" type="xsd: anyURI " defaul t="http://vww.fpmn .
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-valuation-4-3.xsd#Complex.ScheduledDate

1.10 Sensitivity

1.10.1 Description:

The sensitivity of a value to a defined change in input parameters.

1.10.2 Contents:

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

1.10.3 Used by:
*  Complex type: SensitivitySet

1.10.4 Derived Types:

1.10.5 Figure:

2 ®name @ definitionRef
Sensitivity CDATA IDREF

1.10.6 Schema Fragment:

<xsd:conp|exT¥pe name="Sensitivity">
<xsd: annot at i on>
<xsd: docunentation xnl:lang="en"> . o
The sensitivity of a value to a defined change in input
par anet er s. X
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: si npl eCont ent > i
<xsd: ext ensi on base="xsd: deci mal "> ) )
<xsd: attri bute nane="nane" type="xsd:normalizedString">
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en"> o ) )
A optional nane for this sensitivity. This is primarily
i ntended for display purposes.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd:attribute> o
<xsd:attri bute nane="definitionRef" type="xsd: | DREF">
<xsd: annot ati on>
<xsd: docunentation xnml :|ang="en">
A optional (but npormally supplled) reference to the
definition of this sensitivity.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: attribute>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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1.11 SensitivitySet

1.11.1 Description:
A collection of sensitivities. References a definition that explains the meaning/type of the sensitivities.
1.11.2 Contents:

name (zero or one occurrence; of the type xsd:string)

defiéli'%ionReference (zero or one occurrence; of the type SensitivitySetReference) A reference to a sensitivity
set definition.

sensitivity (zero or more occurrences; of the type Sensitivity)
1.11.3 Used by:

*  Complex type: Quotation

1.11.4 Derived Types:

1.11.5 Figure:

@ name
—|string

* @ definitionReference
cosiivea BF Olegi C
Sitivity Set SensitivitySetReference

O @ sensitivity
Sensitivity

1.11.6 Schema Fragment:

<xsd:conp|exT¥pe nane="SensitivitySet">
<xsd: annot ati on>
<xsd: docunentation xm ;| ang="en"> L
A collection of sensitivities. References a definition that
expl al ns the nmeani ng/type of the sensitivities.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) .
<xsd: el emrent nane="nane" type="xsd:string" m nQcurs="0"/> )
<xsd: el ement nane="definitionReference" Type="SensitivitySetReference" nm nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> o
A reference to a sensitivity set definition.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o o .
<xsd: el ement nane="sensitivity" type="Sensitivity" m nCccurs="0" maxQccurs="unbounded"/ >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>
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1.12 SensitivitySetReference

1.12.1 Description:
Reference to a sensitivity set.
1.12.2 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.

1.12.3 Used by:
*  Complex type: SensitivitySet

1.12.4 Derived Types:

1.12.5 Figure:

*

SensitivitySetReference

N

1.12.6 Schema Fragment:

<xsd:conp|exT¥pe nane="SensitivitySet Ref erence" >
<xsd: annot ati on>
<xsd: docunent at i on xnj:lan?:"en">
Ref erence to a sensitivify set.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Reference">
<xsd:attribute name="href" type="xsd: | DREF"
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

use="requi red" ecore:reference="SensitivitySe
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1.13 Valuations

1.13.1 Description:
A set of valuation.
1.13.2 Contents:

Either

valuation (exactly one occurrence; of the type AssetValuation)

Or

valuationReference (exactly one occurrence; of the type ValuationReference) A reference to a quotation

1.13.3 Used by:

1.13.4 Derived Types:

1.13.5 Figure:
@ valuation
'3 AssetValuation
—. @—(AssetVal uationOrReference.model
@ valuationReference
\ValuationReference

1.13.6 Schema Fragment:

<xsd: conplexType name="Val uati ons" >
<xsd: annot at | on>
<xsd: document ati on xm : I ang="en">
A set of valuation.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: group ref="Asset Val uati onOr Ref er ence. nodel " maxCccur s="unbounded"/ >
</ xsd: séquence>
</ xsd: conpl exType>



1.14 ValuationSet

1.14.1 Description:

A set of valuation inputs and results. This structure can be used for requesting valuations, or for reporting
them. In general, the request fills in fewer elements.

1.14.2 Contents:

name (zero or one occurrence; of the tyrpe xsd:string) The name of the valuation set, used to understand what
it means. E.g., "EOD Values and Risks for Party A".

valuationScenario (zero or more occurrences; of the type ValuationScenario) Valuation scenerios used
(requested/reported) in this valuation set. E.g., the EOD valuation scenario for a particular value date. Used for
the first occurrence of a valuation scenario in a document.

valuationScenarioReference (zero or more occurrences; of the type ValuationScenarioReference)
References to valuation scenarios used érequested/reported) in this valuation set. E..g, a reference to the EOD
valuation scenario for a particular value date. Used for subsequence occurrences of a valuation set in an
FpML document.

baseParty (zero or one occurrence; of the type PartyReference) Reference to the party from whose point of
view the assets are valued.

quotationCharacteristics (zero or more occurrences; of the type QuotationCharacteristics) Charactistics
(measure types, units, sides, etc.) of the quotes used (requested/reported) in the valuation set.

sensitivitySetDefinition (zero or more occurrences; of the type SensitivitySetDefinition) Definition(s) of
sensitivity sets used (requested or reported) in this valuation set.

detail (zero or one occurrence; of the type ValuationSetDetail) Does this valuation set include a market
environment?

assetValuation (zero or more occurrences; of the type AssetValuation) Valuations reported in this valuation
set. These values can be values (NPVs, prices, etc.) or risks (DAR, etc.) and can include sensitivities.

1.14.3 Used by:

. Element: valuationSet

1.14.4 Derived Types:

1.14.5 Figure:
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@ name
string

@ vauationScenario %

'V a uationScenario

\/ a uationScenarioReference

@ valuationScenarioReference a

@ baseParty

PartyReference

L 2
\/ a uationSet

@ quotationCharacteristics
QuotationCharacteristics

@ sensitivitySetDefinition
SensitivitySetDefinition

@ detail

ValuationSetDetail

@ assetVauation &
AssetValuation

(%@@@@@G)éb

1.14.6 Schema Fragment:

<xsd: conplexType nane="Val uati onSet " >
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en">
A'set of valuation inputS and results. This structure can be used
for requesting valuations, or for reporting them In general, the
request. fills~in fewer el ement s.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> ) .
<xsd: el enent nane="name" type="xsd:string" mnCccurs="0">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" > .
The nane of the val uation set, used to understand what it
neans. E.g "EOD Val ues and Risks for Party A
</ xsd: docunenfat|0n>
</ xsd: annot at i on>
</ xsd: el enent > ) ) ) ) .
<xsd: el enent nane="val uati onScenari 0" type="Val uati onScenari 0" ni nQccurs="0" maxCccur s="unt
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" > .
Vaj uat | on scenerlos used Erequested/reported) inthis
val uation set, g OD 'val uation scenario for a
particul ar value afe for the first occurrence of a
val uation scenario in a docunent
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > . . . . .
<xsd: el ement nanme="val uati onScenari oRef erence" type="Val uati onScenari oRef erence" m nCccurs:
<xsd: annot at | on>
<xsd; document ation xm :lang="en">
References to val uation _Scenarios used (requested/reported)
in this valuation set. E..g, a reference to the EOD val uation
scenario for a particular val ue date. Used for subsequence
occurrences of a valuation set in an FpNL docunent .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >



<xsd: el ement nane="baseParty" type="PartyReference" m nCccurs="0">
<xsd: annot ati on> _
<xsd; docunentation xnl ;| ang="en"> ) )
Ref erence to the party from whose point of viewthe assets
are val ued. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . o . o .
<xsd: el ement nanme="quot ati onCharacteristics" type="QuotationCharacteristics" m nCccurs="0"
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
Charactistics (nmeasure types, units, sides, etc.) of the
quot es used (requested/reported) in'the valuation set.
</ Xxsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > L oo L oo :
<xsd: el ement nanme="sensitivitySetDefinition" type="SensitivitySetDefinition" m nGccurs="0"
<xsd: annot ati on>
<xsd; docunent ation xnl :|ang="en">
Definition(s) of sensitivity sets used (requested or
reported) 1n this valuation”set.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . . .
<xsd: el ement nane="detail" type="ValuationSetDetail" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
Does this valuation set include a narket environnment?
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="asset Val uati on" type="Asset Val uati on" mnmi nQccurs="0" maxCccur s="unbounde
<xsd: annot ati on> .
<xsd: docunentati on xnl ;| ang="en"> )
Val uations reported in this valuation set. These val ues can
be val ues (NPVs, prices, etc.) or risks (DAR, etc.) and can
i nclude sensitivities.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType>



1.15 ValuationSetDetail

1.15.1 Description:

The amount of detail provided in the valuation set, e.g. is market environment data provided, are risk
definitions provided, etc.

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

1.15.3 Used by:
*  Complex type: ValuationSet

1.15.4 Derived Types:

1.15.5 Figure:

L 4 @ aluationSetDetail Scheme
ValuationSetDetail uri

1.15.6 Schema Fragment:

<xsd: conplexT¥pe nane="Val uati onSetDetail ">
<xsd: annot at | on>

<xsd: docunentation xp :lang="en"> )

The anount of detail PYOVIded in the val uat

ation set, e.g. is
narket envi ronnent data provided, are risk def

i nitions provided,

</xsd docunent ati on>

</ xsd: annot at | on>

<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: normal i zed t P

<xsd: attribute name="val uati onSet De Schenme" type="xsd:anyURl "/>

</ xsd; extenS|on>

</ xsd: si npl eCont ent >

</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-valuation-4-3.xsd#Complex.ValuationSet

2 Global Elements



2.1 valuationSet

2.1.1 Description:

2.1.2 Contents:
Element valuationSet is defined by the complex type ValuationSet
2.1.3 Used by:

*  Complex type: PortfolioValuationltem
*  Complex type: TradeValuationltem
Complex type: ValuationDocument

2.1.4 Substituted by:

2.1.5 Figure:

@ name
string

@ valuationScenario a

ValuationScenario

@ valuationScenarioReference
'V aluationScenarioReference

@ baseParty
PartyReference

@ quotationCharacteristics
QuotationCharacteristics

@ valuationSet
\/aluationSet —

@ sensitivity SetDefinition
SensitivitySetDefinition

@ detail
ValuationSetDetail

@ assetValuation
AssetValuation

AB@@@@C*)G)(L)

2.1.6 Schema Fragment:

<xsd: el ement nanme="val uationSet" type="Val uationSet"/>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-reporting-4-3.xsd#Complex.PortfolioValuationItem
http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-reporting-4-3.xsd#Complex.TradeValuationItem
http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-main-4-3.xsd#Complex.ValuationDocument

3 Groups



3.1 AdjustedAndOrUnadjustedDate.model

3.1.1 Description:
Contains at least one of an adjusted date and and unadjusted date, using the usual meanings of those terms.
3.1.2 Contents:

Either

adjustedDate (exactly one occurrence; of the type xsd:date)

3.1.3 Used by:

Complex type: ScheduledDate

3.1.4 Figure:
®unadjustedDate
date

. ) @ adjustedDate
(Adj ustedAndOrUnadjustedDate.model —@).. J

date

‘ .
adjustedDate

3.1.5 Schema Fragment:

<xsd:group nane=" Adj ust edAndOr Unadj ust edDat e. nodel " >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
Contains at | east one of "an adjusted date and and unadj ust ed
dat e, using the usual neanings of those terns.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: chol ce>
<xsd: sequence> .
<xsd: el ement nane="unadj ust edDat e" type="xsd: date"/>
<xsd: el ement nane="adj ust edDat e" type="xsd: date”" m nQccurs="0"/>
</ xsd: sequence> .
<xsd: el ement nane="adj ust edDate" type="xsd: date"/>
</ xsd: choi ce>
</ xsd: gr oup>
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3.2 AssetValuationOrReference.model

3.2.1 Description:
A quotation or a reference to a quotation.
3.2.2 Contents:

Either

valuation (exactly one occurrence; of the type AssetValuation)

Or

valuationReference (exactly one occurrence; of the type ValuationReference) A reference to a quotation

3.2.3 Used by:
e  Complex type: Valuations

3.2.4 Figure:
@ valuation
AssetValuation
(AssetVaI uationOrReference.model
@ valuationReference
\ aluationReference

3.2.5 Schema Fragment:

<xsd: 8r oup nane="Asset Val uati onOr Ref er ence. nodel " >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
A quotation or a reference to a quotation.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: choil ce> i i
<xsd: el ement nanme="val uati on" type="Asset Val uati on">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"/>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement name="val uati onRef erence"” type="Val uati onRef erence">
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
A reference to a quotation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: gr oup>
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3.3 AssociatedValue.model

3.3.1 Description:
An associated value or reference for a scheduled date.
3.3.2 Contents:

Either

associatedValue (exactly one occurrence; of the type AssetValuation) The value that is associated with the
scheduled date.

Or

associatedValueReference (exactly one occurrence; of the type ValuationReference) A reference to the
value associated with this scheduled date.

3.3.3 Used by:
Complex type: ScheduledDate

3.3.4 Figure:
@ associatedVaue
AssetValuation
(Associ atedV alue.model
@ associatedV a ueReference
VValuationReference

3.3.5 Schema Fragment:

<xsd: group nane="Associ at edVal ue. nodel ">
<xsd: annot at | on>
<xsd: docunent ation xm : | ang="en">
An” associ at ed val ue or réference for a schedul ed date.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: choi ce> . .
<xsd: el enent nane="associ at edVal ue" type="Asset Val uation">
<xsd: annot ati on>
<xsd: document ati on xm :1ang="en"
The value that is associ ated mnth t he schedul ed date.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > . _ .
<xsd: el ement nanme="associ at edVal ueRef erence" type="Val uati onRef erence">
<xsd: annot at i on>
<xsd: document ati on xni :|ang="en">
Areference to the val ue associated with this schedul ed date.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: e| ement >
</ xsd: choi ce>
</ xsd: gr oup>
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4 Schema listing

<xsd: schemn ecore: nsPrefix="fpm" ecore:package="org.fpm " ecore:docunent Root ="FpM." target Nam
<xsd: I ncl ude_schemalLocati on="f pnml -ri skdef - 4-3. xsd™/ >
<xsd: conpl exType name="Asset Val uati on">
<xsd: annot ati on>
<xsd: docunentatijon xnl:I|lang="en">
A structure that holds a set of neasures about an asset,
i ncl udi ng posslblg their sensitivities.
</ xsd: docunent ati on
</ xsd: annot at | on>
<xsd: conpl exContent> —
<xsd: ext ensi on base="Val uati on">
<xsd: sequence> ) )
<xsd: el enrent nane="quote" type="Quotation" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> )
One or nore nunerical nmeasures relating to the asset,
possi bly together with sensitivities of that neasure to
pricing i nputs,
</ xsd: doCunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > )
<xsd: el emrent nane="fxRate" type="FxRate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnm ;| ang="en"> )
Indicates the rate of a currency, conversion that may
have been used to conpute val uati ons.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</xsd:conPIexType> ) ) )
<xsd: conp exT¥pe nane="Deri vedVal uati onScenari 0" >
<xsd: annot ati on>
<xsd: docunentati on xnl:|lang="en"> . )
A valuation scenario that is derived from anot her val uati on
scenari o. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement nanme="nane" type="xsd:string" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xnl ;| ang="en"> ) )
The (o tlona!?,nane for this valuation scenario, used for
understandabi [ ity. For exanple "EOD Val uations"”.
</ xsd: docunent at i oh>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) )
<xsd: el ement nanme="baseVal uati onScenari 0" type="Val uati onScenari oRef erence">
<xsd: annot ati on> .
<xsd: docunent ati on xnl: |l ang="en"> ) ) )
An (optional) reference to a valuation scenario from which
this one iIs derived.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > ) o )
<xsd: el enrent nanme="val uati onDate" type="IdentifiedDate" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xnm ;I ang="en">
The (optional) date for which the assets are valued. If not
present, the valuation date will be that of the base
val uati on scenari o.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="mar ket Ref erence" type="Market Ref erence" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunmentati on xm : | ang="en" > )
A reference to the nmarkef environment used to price the
asset. If not present, the market wll be that of the base
val uati on scenari o.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . o . i
<xsd: el ement name="shift" type="PricingParaneterShift" m nCccurs="0" maxCccur s="unboundec
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> ) )
A collection of shifts t0 be applied to market inputs prior



to conmputation of the derivative.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence> .
<xsd:attribute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> o
<xsd: conpl exType name="Position">
<xsd: annot ati on>
<xsd: docunentati on xnl: |l ang="en"> o
A collection of related trades or positions and the
correspondi ng aggregate exposures generated by these.
</ xsd: docunent ati oh>
</ xsd: annot at i on>
<xsd: sequence> o )
<xsd: group ref="Positionl dAndVersion. nodel "/> .
<xsd: el ement nanme="reportingRol es" type="ReportingRol es" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunmentati on xm : | ang="en" > ) )
Information about the roles of the parties with respect to
reporting the positions.
</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: el emrent > . o .
<xsd: el ement nane="constituent" type="PositionConstituent">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en?> o
The conponents that create this position
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="schedul edDat e" type="Schedul edDate" mni nCccurs="0" nmaxCccur s="unboundec
<xsd: annot ati on> .
<xsd: docunentation xnl:|ang="en"> )
Position | evel schedul e date, such as final paynent dates,
in a sinple and flexible fornmat.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) )
<xsd: el enrent nane="val uati on" type="Asset Val uati on" m nQccurs="0" maxCccur s="unbounded" >
<xsd: annot ati on> .
<xsd: docunentati on xnl:lang="en"> .
Val uation reported for the position, such as NPV or accrued
interest. The asset/object references in the valuations
shoul d refer to the deal or conponents of the deal in the
position, e.g. |legs, streans, or underlyers.
</ 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> o }
<xsd: conpl exType name="PositionConstituent">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">

The itens (trades, trade references, holdings, other positions)
that conprise this position. Currently a poSition may consi st
only of a single trade, a reference t0 a previously Submtted
position, or a reference to the trade. The choice Structure is
optional to allow extensions to be placed within this
cont al ner. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: choli ce m nCccurs="0">
<xsd: el ement nane="trade" type="Trade">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an%:"en"> )
An elenment that allows the full details of the trade to be
used as a nmechanismfor identifying the trade for which the

post-trade event Berta|ns.
</ xsd: docunent ati on
</ xsd: annot at i on>
</ xsd: el enent > o . o
<xsd: el ement nanme="positionVersi onRef erence" type="xsd: positivelnteger">
<xsd: annot ati on> |
<xsd: docunentation xnl:Ilang="en"> o
A previously submtted vérsion of the position.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > o
<xsd: el ement nane="tradeRef erence" type="PartyTradel dentifiers">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">



The trade reference identifier(s) allocated to the trade by
the parties invol ved.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: conpl exType> .
<xsd: conp exT¥pe name="Quot ati on" >
<xsd: annot ati on>
<xsd: docunentation xpl :|ang="en">
Sonme ki nd of numerical neasure about an asset, eg. its NPV
together with characteristics of that neasure, together with
optional sensitivities.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: group ref="Quotation, nodel "/ > o .
<xsd: el ement nanme="sensitivitySet" type="SensitivitySet" m nQccurs="0" maxQccur s="unbounc
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">, .
Zero or nore sets of senSitivities of this neasure to
various | nput paraneters.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conp exT¥pe nane="Reporti ngRol es" >
<xsd: annot ati on>
<xsd: docunentation xnml :|ang="en"> ) ) )
The roles of the partiesin reporting infornmation such as
posi tions. .
</ Xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nane="baseParty" type="PartyReference">
<xsd: annot ati on>
<xsd: docunentation xm : |l ang="en"> )
A reference to the party from whose perspective the
position is valued, ie. the owner or holder of the
posi tion. .
</ Xxsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > o . .
<xsd: el ement nane="activityProvider" type="PartyReference" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunmentati on xm : |l ang="en"> ) )
A reference to the party responsible for reporting trading
activities. )
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > o . .
<xsd: el ement nanme="positionProvider" type="PartyReference" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> )
A reference to the party responsible for reporting the
position itself and its” constituents.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . . .
<xsd: el ement nane="val uati onProvi der" type="PartyReference" mi nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> )
A reference to the Party responsi ble for cal culating and
reporting the valuationS of the positions.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Schedul edDat e" >
<xsd: annot ati on>
<xsd: docunent ati on xm ;[ ang="en">
An servicing date relevant for a trade structure, such as a
paynent or a reset.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: group ref:"AdjustedAndCXUnadkustedDate.nDdeI"/>
<xsd: el enent name="type" type="Schedul edDat eType" >
<xsd: annot ati on> .
<xsd: docunentatjon xnm :lang="en"> )
The type of the date, e.§. next or previous paynment.



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="asset Ref erence" type="AnyAsset Ref erence" ni nQccurs="0">
<xsd: annotatlon>
<xsd: document ati on xm : | ang="en">
A reference to the I eg (or other product component) for
mhlch t hese dates occlr.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: group ref="Associ at edVal ue. nodel " ni nCccurs="0" maxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: co IexT pe>
<xsd: co exT pe nane=" Schedul edDat es" >
<xsd annota I on>
<xsd: document ati on xm : | ang="en
Alist of dates (cash flows, resets et c. ? that are rel evant
for this structure, e.g. next cash flow, [ast reset, etc.
Provides a way to |ist upcom ng or recent servi ci ng dates
related to this trade streamin a may that is sinplfer and nore
flexible than the FpM. "cashfl ows™" ructure.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="schedul edDat e" type-"ScheduIedEnte" maxQccur s=" unbounded" >
<xsd: annot at | on>
<xsd: docunentatlon xm Ian%
A 5|ngle stream | evel eduled servi cing date.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Schedul edDat eType" >
<xsd: annot at | on>
<xsd: document ation xni:|ang="en">
A scheme used to identify “the type of a stream schedul ed
serV|C|ng dat e,
</ xsd: docuient at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensj on base=" xsd: nor mal i zedS trlng
<xsd: attribute nane="schedul edDat eTypeSchene" type="xsd:anyUR " defaul t="http://ww. f pt
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> o
<xsd: conp exT¥ e name="Sensi tivity">
<xsd: annota I on>
<xsd: document ati on xm : | ang="en"
The sensitivity of a valle to a defined change in input
paramet ers.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensij on base=" xsd: deci mal " . i
<xsd: attribute nane="name" type— xsd: normal i zedStri ng" >
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en">
A optional name for this sensitivity. This is primarily
i ntended for display purposes.
</ xsd: docunent at i on>
</ xsd: annot at1 on>
</xsd:attri bute>
<xsd:attribute name="definitionRef" type="xsd: | DREF">
<xsd: annot at i on>
<xsd docunentation xnl:|ang="en"
A optional (but normally supplled) reference to the
definition of this sensitivi
</ xsd: docunent at i on>
</ xsd: annot at1 on>
</xsd: attri bute>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> o
<xsd: conp exT¥pe name="SensitivitySet">
<xsd: annot at | on>
<xsd: document ati on xnl ;| ang="en">
A collection of sensitivities., References a definition that
explains the meani ng/type of t he senS|t|V|t|es
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>



<xsd: e| emrent nane:"nanE"_type:"xsd:strlng" m nQccur s="0"/ > .
<xsd: el ement nanme="definitionReference" fype="SensitivitySetReference" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :|ang="en"> L
A reference to a sensitivity set definition.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > o o .
<xsd: el ement nane="sensitivity" type="Sensitivity" m nCccurs="0" maxQccurs="unbounded"/ >
</ xsd: sequence> ]
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> el
<xsd: conpl exType name="SensitivitySet Ref erence">
<xsd: annot ati on>
<xsd: docunment ati on xm ;| ang="en" >
Ref erence to a sensitivity set.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Referen
<xsd:attribute nane="href"
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nane="Val uati ons">
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en">
A set of valuation.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence> )
<xsd: group ref="Asset Val uati onOr Ref er ence. nodel " maxQOccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: conpl exType> .
<xsd: conpl exType nane="Val uati onSet">
<xsd: annot ati on>
<xsd: document ati on xm : | ang="en">

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

A set of valuation inputS and results. This structure can be
used for requesting valuations, or for reporting them In
general, the request fills in fewer el enents.

</ Xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> ) )
<xsd: el ement nanme="nane" type="xsd:string" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentatjon xm : |l ang="en"> )
The nane of the val uation set, used to understand what it
nmeans. E.g., "EOD Val ues and Ri sks for Party A"
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) ) )
<xsd: el ement nane="val uati onScenari 0" type="Val uati onScenario" mi nCccurs="0" nmaxCccurs="1
<xsd: annot ati on> .
<xsd: docunent ati on xnl : | ang="en"> ) )
Val uati on sceneri os used Erequestedlreported),ln this
val uati on set, E.g. t he EQD val uation scenario for a
particular vaiue date. Used for the first occurrence of a
val uation scenario in a docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . i
<xsd: el ement nanme="val uati onScenari oRef erence" type="Val uati onScenari oRef erence" m nCccur
<xsd: annot ati on>
<xsd; docunent ati on xm ;| ang="en" >

Ref erences to val uation _Scenarios used (requested/reported)
in this valuation set. E..g, a reference to the EOD

val uation scenario for a particul ar_ value date. Used for
subsequence occurrences of a valuation set in an FpM

docunent . )
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > .
<xsd: el ement nane="baseParty" type="PartyReference" m nCccurs="0">
<xsd: annot ati on> _
<xsd; docunentation xnl :lang="en"> ) )
Ref erence to the party from whose point of viewthe assets
are val ued. .
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > . o . o .
<xsd: el ement nanme="quot ati onCharacteristics" type="QuotationCharacteristics" m nCccurs="(
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">



Charactistics (neasure types, U
quot es used (requested/reported
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >

nits, sides, etc.) of the
) in the valuation set.

<xsd: el ement name="sensitivitySetDefinition" type="SensitivitySetDefinition" m nCccurs="(

<xsd: annot ati on>
<xsd; docupent ati on xnl :|ang="en">
Definition(s) of sensitivity sets used (requested or
reported) In"this valuation set.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . i
<xsd: el ement nanme="detail" type="ValuationSetDetail" m nCccurs="0">
<xsd: annot ati on>
<xsd: docupentation xnl:lang="en"> )
Does this valuation set include a narket environnment?
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . . .
<xsd: el ement nane="asset Val uati on" type="Asset Val uati on" mi nCccurs="0"
<xsd: annot ati on> _
<xsd: docunent ati on xn1;|an%;"en"> )
Valuations reported in this valuation set. These val ues can
be values (NPVs, prices, etc.) or risks (DAR etc.) and can
i ncl ude sensitivities.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence> )
<xsd:attri bute nane="id" type="xsd:ID'/>
</ xsd: conpl exType> ) )
<xsd: conpl exType nanme="Val uati onSetDetail ">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
The amount  of detail provided in the valuation set, e.g. is
mar ket envi ronment data provided, are risk definitions
provi ded, etc. .
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:sinpleContent> _ -
<xsd: ext ensi on base="xsd: normalizedStri ng">
<xsd: attri bute nane="val uati onSet Det al F'Schene" type="xsd:anyURI"/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> . .
<xsd: el enrent nane="val uati onSet" type="Val uationSet"/>
<xsd: group nane="Adj ust edAndOr Unadj ust edDat e. nodel " >
<xsd: annot ation> '
<xsd: docunentation xm :lang="en"> )
Contains, at | east one of "an adjusted date and and unadj ust ed
date, using the usual neanings of those terns.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: chol ce>
<xsd: sequence> .
<xsd: el ement nane="unadj ust edDat e" type="xsd: date"/>
<xsd: el ement nane="adj ust edDat e" type="xsd:date” m nQccurs="0"/>
</ xsd: sequence> ]
<xsd: el emrent nane="adj ust edDat e" type="xsd: date"/>
</ xsd: choi ce>
</ xsd: gr oup> )
<xsd: group nane="Asset Val uati onO Ref er ence. nodel ">
<xsd: annotation> .
<xsd: docunentation xnl:Ilang="en"> )
A guotat|on or_a reference to a quotation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choi ce> . .
<xsd: el ement nanme="val uati on" type="Asset Val uati on">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"/>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nane="val uati onRef erence" type="Val uati onReference">
<xsd: annot ati on>
<xsd: docunent ati on xm : |l ang="en">
A reference to a quotation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce>
</ xsd: gr oup>

maxCQccur s=" unbount



<xsd: group nanme="Associ at edVal ue. nodel ">
<xsd: annot at | on>
<xsd: docunentation xnl:lang="en">
An associ ated val ue or reference for a schedul ed date.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: choj ce> ) )
<xsd: el enent nane="associ at edVal ue" type="Asset Val uation">
<xsd: annot at i on>
<xsd: document ati on xm : | ang="en"
The val ue that i s associ at ed mnth t he schedul ed date.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > ) )
<xsd: el enent nane="associ at edVal ueRef erence" type="Val uati onRef erence">
<xsd: annot ati on> .
<xsd: document ati on xnl : | ang="en"> ) )
é {eference to the value associated with this schedul ed
ate
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: e| enent >
</ xsd: ch0|ce>
</ xsd: %rou
</ xsd: sc
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