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0..*

Security
series

Restrictions
type

Organisation
name

Listing
place of listing

Issuance
place of Issuance

Organisation Role
organisation role type
(transfer agent,registrar,
issuer, paying agent,
principal paying agent, etc.)

Sector Code
domain value code

place of trading

Tax
tax status (tax treatment)

Conversion Information

country of incorporation

date of listing

(foreign ownership restrictions,
private placement, fungible

nominal amount of issue

issue price (incl. currency)
date of issue

status of security
(when issued/when distributed/issued/
suspended/in default/not active)

par value (incl. currency)
voting rights
appearance code
(physical/dematerialized/book entry)
redemption date

payment status (full/partial/nil paid)

frequency of income
country of register
unit of transfer (min amount of transfer)
registration form
(bearer, registered)
convertible flag

Trading

trading status
trading currency
depository eligibility

security identifier

Capital
amount
type (authorised, issued, outstanding, float)

Component Security
separation date
separation choice (mandatory, optional)

Setup Equity

indicator, accredited investor)

security identifier

0..*

1..*

1..*

0..*

0..*

0..*

0..*

0..*

0..*

1..*

0..*

payable date / actual date
(adjusted/not adjusted date)

CashFlow

Principal / Payment InfoAmortization / Redemption

0..*

0..*

0..*

dividend rate / interest rate
dividend amount (incl. currency)
dividend date

Restriction Information
country
concern type (resident, citizen,
country)
comprehension type (inclusion,
exclusion)
valid from / until

1..*

name
language code

conversion price (incl. currency)
conversion period from
conversion period to
conversion date
conversion ratio numerator
conversion ratio denominator
min unit for conversion

domain value name

issuance status

Sector Code Scheme

scheme code
language code

restriction type
(selling restriction, placing
restriction, buying restriction etc)

date

security identifier

Underlying
Information

quantity numerator
quantity denominator

quantity numerator
quantity denominator

min multiple unit for conversion

name type (legal name,
long name, short name
etc.)
organisation type
(country, trust, etc.)

short name

juristiction (government law)
first trading date
last trading date

non paid amount

price type (amount/percentage)

conversion choice (mandatory, optional)
protection against dilution flag

security identifier (base rate)

Interest Change Information

rate fixing agent
spread

step up/down interest rate characteristics
valuable rate change frequency
reset date
reset schedule
determination period
determination agent
reporting period

trading location preference

official place of listing

status date

Rating
domain value code
domain value name

Rating Scheme

scheme code
language code

Asset Class
domain value code
domain value name

Asset Class Scheme

scheme code
language code

Security Identification
security identifier
scheme code

Security Identification Scheme

Organisation Identification
organisation identifier
scheme code

Organisation Identification
Scheme

subscription period (from / to)
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Security

series

Restrictions
type

Organisation

Listing
place of listing

Issuance
place of Issuance

Organisation Role

(transfer agent, registrar,
issuer, paying agent,
principal paying agent,
trustee, lead underwriter,
guarantor, rate fixing
agent, etc.)

Tax
tax status (tax treatment)

date of listing

(foreign ownership restrictions,
private placement, fungible,

nominal amount of issue

issue price (incl. currency)
date of issue

(physical/dematerialized/book entry)

registration form
(bearer/registered)

convertible flag

Trading

Capital
amount
type (authorised, issued, outstanding, float)

Component Security
separation date
separation choice (mandatory, optional)

Setup Debt

security identifier (base rate)

strippable

security identifier

country of register

face value (incl. currency)

Interest Change Information

maturity date

payable date / actual date
(adjusted/not adjusted date)

pool number

rate fixing agent

sinking fund

spread

tax implications

guaranty type
Guaranty

Denomination

incremental amount
minimum amount

CashFlow

Principal / Payment InfoAmortization / Redemption

status of security
(when issued/when distributed/issued/
suspended/in default/not active)

0..*

0..*

0..*

0..*

0..*

0..*

1..*

1..*
1..*

0..*

0..*

0..*

0..*

1..*

0..*

0..*

step up/down interest rate characteristics

callable flag
putable flag

0..*

organisation role type

appearance code

issuance status

accredited investor)

0..*

Restriction Information
country
concern type (resident, citizen,
country)
comprehension type (inclusion,
exclusion)
valid from / until

Conversion Information
security identifier

0..*

conversion price (incl. currency)
conversion period from
conversion period to
conversion date
conversion ratio numerator
conversion ratio denominator
min unit for conversion

(e.g. credit enhancement)

Has to be defined in more details: - Cash Flow Part (incl. CashFlow Plan)
separate Worksheet

valuable rate change frequency

name
language code
short name

name
country of incorporation
name type (legal name,
long name, short name
etc.)
organisation type
(country, trust, etc.)

place of trading
trading status
trading currency
depository eligibility
juristiction (government law)
first trading date
last trading date

restriction type
(selling restriction, placing
restriction, buying restriction etc)

min multiple unit for conversion

quantity numerator
quantity denominator

security identifier

Underlying
Information

quantity numerator
quantity denominator

original issue discount
price type (amount/percentage)

date

conversion choice (mandatory, optional)
protection against dilution flag

reset date
reset schedule
determination period
determination agent
reporting period

trading location preference

unit of transfer (min amount of transfer)

official place of listing

guarantor organisation

actual denomination amount

status date

Rating
domain value code
domain value name

Rating Scheme

scheme code
language code

Asset Class
domain value code
domain value name

Asset Class Scheme

scheme code
language code

Sector Code
domain value code
domain value name

Sector Code Scheme

scheme code
language code

Organisation Identification
organisation identifier
scheme code

Organisation Identification
Scheme

Security Identification
security identifier
scheme code

Security Identification Scheme

floating rate flag

subscription period (from / to)

frequence of income
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Security

series

Restrictions

Listing
place of listing

Issuance
place of Issuance

Organisation Role

(issuer, transfer agent, registrar,
paying agent, principal paying
agent, lead underwriter,
guarantor)

place of trading

Tax
tax status (tax treatment)

date of listing

(foreign ownership restrictions,
private placement, fungible,
accredited investor)

nominal amount of issue

issue price (incl. currency)
date of issue

appearance code
(physical/dematerialized/book entry)

registration form
(bearer/registered)

Trading

trading status
trading currency
depository eligibility conversion price (incl. currency)

Capital
amount
type (authorised, issued, outstanding)

Component Security
separation date
separation choice (mandatory, optional)

Setup Entitlements (Warrants/Rights/etc.)

country of register

security identifier

conversion date

expiration date

guaranty type

covered flag (indicator, warrants)

min unit for conversion (exercisable)
min multiple unit for conversion (exercisable)

minimum quantity for trading
(lots) plus increment

option type (call, put)
option style type
(american, european, bermuda)

strike price (incl. currency)

subscription price (premium)

tax implications

first trading date

security identifier
Conversion Information

Guaranty

1..*

1..*

1..*

0..*

0..*

0..*

0..*

0..*
0..*

status of security
(when issued/when distibuted/issued/
suspended/in default/not active)

0..*

1..*

0..*
0..*

1

organisation role type

type 0..*

Restriction Information
country
concern type (resident, citizen,
country)
comprehension type (inclusion,
exclusion)
valid from / until

issuance status

conversion period from
conversion period to

conversion ratio nomerator
conversion ratio denominator

Organisation Identification
organisation identifier
scheme code

Organisation Identification
Scheme

Security Identification
security identifier
scheme code

Security Identification Scheme

Sector Code
domain value code
domain value name

Sector Code Scheme

scheme code
language code restriction type

(selling restriction, placing
restriction, buying restriction)

price type (amount/percentage)

date

quantity numerator
quantity denominator

protection against dilution flag

Organisation
name
country of incorporation

organisation type
(country, trust, etc.)

name type (legal name,
long name, short name,
etc.)

official price of listing

subscription period (from / to)

Rating
domain value code
domain value name

Rating Scheme

scheme code
language code

Asset Class
domain value code
domain value name

Asset Class Scheme

scheme code
language code

name
language code
short name

status date
unit of transfer (min amount of transfer)

security identifier

Underlying
Information

quantity numerator
quantity denominator

juristiction (government law)

last trading date

trading location preference

guarantor organisation
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Security
contract size
option type (call, put)

Listing
place of listing

Organisation Role

(issuer)

place of tradingTax
tax status (tax treatment)

date of listing

option style type
(american, european, bermuda)
expiration date (incl. contract months)
standardized / not standardized (OTC)
version number

Trading

trading status
trading currency
depository eligibility

Setup Option

tax implications

last trading date
last trading time

delivery (physical / cash)
conversion date

Conversion Information
security identifier

price Unit ($,cents,etc)/Currency Multiplier
Open, not placed attributes:

reason: I believe that the attribute concerns to the
pricing part

1..*

1..*

1..* 1..*

0..*

1..*

organisation role type

1..*

strike price (incl. currency)

conversion period from
conversion period to

first trading date
settlement date

Asset Class
domain value code
domain value name

Asset Class Scheme

scheme code
language code

name
language code
short name

official place of listing

status date
status of security
(when issued/when distibuted/issued/
suspended/in default/not active)

Organisation
name
country of incorporation

organisation type
(country, trust, etc.)

name type (legal name,
long name, short name,
etc.)

Security Identification
security identifier
scheme code

Security Identification SchemeOrganisation Identification
organisation identifier
scheme code

Organisation Identification
Scheme

juristiction (government law)

trading location preference

security identifier

Underlying
Information

quantity numerator
quantity denominator



setup data model v0.5.doc page 5 of 9 06.07.2004

Security

language code

Listing
place of listing

Organisation Role

(issuer)

place of tradingTax
tax status (tax treatment) date of listing

name

Trading

trading status
trading currency

Setup Future

contract size

minimum price increment (tick)

expiry Date (incl. Contract Months)

last trading date

price Unit ($,cents,etc)/Currency Multiplier

standardized / not standardized (OTC)

tax implications

Open, not placed attributes:

reason: I believe that the attribute concerns to the
pricing part

Restrictions

(fungible)

1..*1..*

0..*

1..*

1..*

0..*

organisation role type

type
0..*

Restriction Information
country
concern type (resident, citizen,
country)
comprehension type (inclusion,
exclusion)
valid from / until

Future Rule

Future on Equity
security identifier (incl.currency/assets)

Future on Debt

Selectable Instrument
is cheapest to deliver
factor

max time to maturity
min time to maturity
time type (year, month)
base interest rate

version number
last delivery date

Asset Class
domain value code
domain value name

Asset Class Scheme

scheme code
language code

name
country of incorporation

organisation type
(country, trust, etc.)

name type (legal name,
long name, short name,
etc.)

Organisation

Security Identification
security identifier
scheme code

Security Identification Scheme

1..*

Organisation Identification
security identifier
scheme code

Organisation Identification
Scheme

short name

status date
status of security
(when issued/when distibuted/issued/
suspended/in default/not active)

restriction type
(selling restriction, placing
restriction, buying restriction)

depository eligibility

last trading time
first trading date

juristiction (government law)

official place of listing

trading location preference



setup data model v0.5.doc page 6 of 9 06.07.2004

Setup CIV

Security

language code

series

Restrictions

Listing
place of listing

Issuance
place of Issuance (launch)

Organisation Role
organisation role type
(issuer, transfer agent,
registrar, fund manager,
trustee, fund sponsored,
paying agent, principal
paying agent, lead
underwriter, guarantor)

place of trading

Tax
tax status (tax treatment) date of listing

type
(fungible)

nominal amount of issue

issue price (incl. currency)
name

status date

appearance code
(physical/dematerialized/book entry)

dividend rate
dividend amount (incl. currency)
dividend date

country of register
unit of transfer (min amount of transfer)
registration form
(bearer/registered)

Trading

trading status
trading currency
depository eligility

Capital

close / open end trust

full entity legal structure

date of issue (launch date)

standalone or series of trust

tax implications

amount

Portfolio

Investment Fund Family
fund family name

Dependent Organisation

frequency of income

0..*

0..*

0..*

0..*

1..*

1..*

status of security
(when issued/when distributed/issued/
suspended/in default/not active)

0..*

0..*

1

1..*

0..*

payable date / actual date
(adjusted/not adjusted date)

CashFlow

Principal / Payment InfoAmortization / Redemption

0..*

Guaranty
0..*

1..*

guaranty type
(credit enhancement)

0..*

Restriction Information
country
concern type (resident, citizen,
country)
comprehension type (inclusion,
exclusion)
valid from / until

distribution frequency
distribution policy

investment style
Trust Information

Trust fee
0..*

fee type (e.g. management fee, all
in fee)
fee (amount)

Portfolio Strategy
strategy restrictions
(investor restrictions)
needs more detailes
information (tbd)

Portfolio Asset
record date
amount
percentage

Asset Class
domain value code
domain value name

Asset Class Scheme

scheme code
language code

short name

official place of listing

issuance status

Security Identification
security identifier
scheme code

Security Identification Scheme

Organisation Identification
organisation identifier
scheme code

Organisation Identification
Scheme

Sector Code
domain value code
domain value name

Sector Code Scheme

scheme code
language code

Organisation
name
country of incorporation

organisation type
(country, trust, etc.)

name type (legal name,
long name, short name,
etc.)

subscription period (from/to)

juristiction (government law)
trading location preference
first trading date
last trading date

guarantor organisation

restriction type
(selling restriction, placing
restriction, buying restriction etc)

price type (amount/percentage)

date
type
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0..*

Security

Restrictions

Organisation

Listing

Issuance

Organisation Role

Sector Code

Tax
tax status (tax treatment)

Conversion Information

Trading

Capital

Component Security

Setup Overview

1..*

1..*

0..*

0..*

0..*

payable date / actual date
(adjusted/not adjusted date)

CashFlow

Principal / Payment InfoAmortization / Redemption

Restriction Information

1..*

Sector Code Scheme

Underlying Information

Interest Change Information

Rating

Rating Scheme

Asset Class

Asset Class Scheme

Security Identification

Security Identification Scheme

Organisation Identification

Organisation Identification
Scheme

Exchange Traded DerivativesSecurity with Cashflow

Option Future

EntitlementsDebtEquity/CIV

Denomination

Guaranty

EquityCIV

Trust Information

Trust fee

Portfolio

Portfolio Asset Portfolio Strategy

Future on Equity Future on Debt

Future Rule

Selectable Security

The classes are part of the class security in
the other setup models.
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Class Attribute Domain values
Capital type authorised

issued
outstanding
float

Component Security separation choice mandatory
optional

Conversion Information conversion choice mandatory
optional

Conversion Information delivery physical
cash

Issuance price type amount
percentage

Organisation name type legal name
long name
short name
etc.

Organisation organisation type country
trust
etc.

Organisation Role organisation role type fund manager
fund sponsored
guarantor
lead underwriter
paying agent
principal paying agent
rate fixing agent
transfer agent
registrar
issuer
trustee
underwriter
tender
sponsor
remarketing
legal advisor
insurer
custodian
clearing agent
advisor
administrator
auditor
beneficiary
bond counsel

Restriction type foreign ownership restrictions
private placement
fungible
accredited investor

Restriction Information comprehension type inclusion
exclusion

Restriction Information concern type resident
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Class Attribute Domain values
citizen
country

Restriction Information restriction type selling restriction
placing restriction
buying restriction
etc.

Security apperance code physical
dematerialized
book entry

Security payment status full
partial
nil paid

Security registration form bearer
registered

Security status of security when issued
when distributed
issued
suspende
in default
not active

Trust Fee fee type management fee
all in fee
etc.

Future Rule time type year
month


