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Canonical Model — Architecture Context

Business Architecture Solutions Architecture

enterprise
canonical model

information
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Establish a canonical data model framework

How Data Models Deliver Benefit

Timely response to
business opportunities

Increased Effectiveness . .
Enterprise View

Responsiveness to Change

Reduced Risk
Business View

Reduced Costs

Operational / Functional View

System Integration

Simple Interfaces
Logical Data View

Minimum Data Redundancy Base Data View

Compatible Data

Model framework ties views together with consistent models and standards
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Canonical Model — Business Context — Global Markets — Equity

Derivatives

Support the basis
for competition in
Equities trading

customer
solutions
focus

standardized

products

7

focus

Reduce data
discrepancies

Single view of
managed
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Allow the business to tell their story using the framework

Equity Risk Reporting Descrlbes_busmess activity in re_Iatlon to the enterprise
Derivatives (Taxonomies and Common Business Language)
Tradin Regulatory
g :
Reporting
Descripes specific data requirement_s by process
Seilorart posotnting (Functional / Process Models — Business Metadata)
View View
‘ Lifecycle ‘
Describes data models optimised for distribution
Book Trade Confirm Trade Settle Trade Report Trade (‘Slim’ XML Schema)
Quote Trade Transaction Position Data Describes and_qata_logues common data
Management groups — classification/meaning/lineage
' | Product Product Reference (Canonical Model Core Components)
Account Party Core Lifecycle Data Market Data
Describes data as provisioned and
Trade Store Product Master Party Master Global Transaction FoML industry standards
DB DB Manager (Base/Imported Model Core
Components)
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Build it up using data requirements from in-flight projects

Enterprise View

Feed taxonomies and Common Business Language for ELT back to
Enterprise Information Architecture

Link process and operational data model via metadata
Structure || Confirm/ || Payments tagain
> RFQ >> Deal >> Match >> /Receipts > 99ing
\ Create slim schema for internal message format
Confirm OTC Confirm Confirm Equity and deploy to SOA registry
Option Variance Swap Swap
| | | Identify logical data model components
Instrument Client Transaction Deal Broker requwed for OTC Option Confirmation
/ | ” Describes data sourcing
Instrument Counterparty Transaction Deal Broker R i
UnderlyingOrSelf BUSINESS_ENTITY CashTotal ExternalDeallD BrokerID requ_lremt_ents el QTC .thlon
(IN_UNDERLYING) (Short_Name) (XT_CASHFLOW) || (DLC_EXTDEALID) (BROKERID) confirmation and identified Master
vS. business domain-owned data

Bankof America %%



Gather analyze and record — Use models that currently work in your
organization

E3 Microsoft Excel- RAMDD(1) (version 1) (version 1).xls
Transacﬁonal Data Statlc Data Ee. gmt' iew Insert Format Took  Data Maw DA Help
i CHa S o s i - B2 e
Core Trading Systems, Master 2 Altova XHLSpy [Derivatve_+2.00d] -
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et et s
<xs:element ref="MerrliLynchAssetSubT: ::—E:gzzgg“
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Current State System Data X clnert et s roce e
Models modelled in Ty e
s element ref=" RHLOWFCT
comparable form (XML M*““*”‘*”‘”m’*"““ st P mecCscurstnbounde s et
Schema) L ecomertyp s ST
e et e
g I
Loaded into model repository ey o
as “cabinets” of data e lment e PHE. D"y dype PHE IO e e
Poriminbiniethodiniiir e LA —
s element namex"Veloren" ype-"cype:Velor 14l Nim
el ——
Porirla el O vlzm@.
Gid [ “SchamawSoL | A | B w
aive vz 0vad D
IXMLSW 2005 sp1 U_Registered to Tom (MERRILL LYNCH) ©1998-2005 Altova GmbH & Altova, Inc. Ln 12, Col 58 UM
& Import ohjects from Cabinets & Import objects from Cabinets
Browse | Szarch| Browse | Search|
Cabinets Cabinets

=-Cabinets =g RAM Base 1.1

FLJ-- Datasoa £ B3 account

EI % Added | Amended Mamespaces E3 broker

=iy Initial Build - B3 business

-9 Account_vZ_0 -3 client

F3 AccountLite_v1_0 -3 counterpartyCaollateral
F3 AccountProfile_va_0 -3 counterpartyCreditExpasure
B2 CommissionBoaok_v1_0 B3 country

E3 CounterPartyBoak_v1_0 -3 creditLimit
EoDatatypes_vi_0 B3 currency
EoDatatypes_v1_01 B3 currencyPair

B3 Datatypes_vi_02 B3 deal
EaDatatypes_vi_03 -B3 dealCallateral

B3 Datatypes_v2_0 B3 dealCreditExposure
B Derivative_v2_0 -3 dealExternal

¥ F3 EquityInstrument _v2_0 B3 dealReview
EL B Canarie Lika wl 0 - B3 entity
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Industry Standards — The need for FpML

L

Support the basis
for competition in

L
Trade Pridngl ‘ + 4| Trad= Fricing -
Systam Syatem
v v

N Equities trading
Trader Client
Trada Trade Offer special
y Increase process
Ticket Tickat products or efﬁciepncy
f— services

¥ ¥

Risk Mamgemam'— Risk Managament ( u
— —
5 L System Manage product

a N

Process low Manage product Create standard Process high

customisation volumes complexity products volumes
Middle Office Middle Office
Trade Trade Gain higher Reduce marginal
Ticket Tickat margins cost/unit cost
-, o bt v
Confirmation Canfirmation -
Syetem Systam
Confirm Confirm

Manual Matching Reconciliation
iy

s B | ]
Settlement TTET Settlemeant -
Syetem ke A -] system

o Py
Settlement

) r
Eluh‘beral Manage : ?:;:::::: llataral Manag
ant System ent System
- L
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Industry Standards — FpML

ISDA / FplML

FpML WGs

owserees || G
—— T T .

Asset
Clazses
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Gather analyze and record — Industry models that work well across

organizations

Transactional Data Static Data
Core Trading Systems, Master
System Data Data

Other Standards
FpML 1ISO 20022, MDDL,
FIX

Current State System Data
Models modelled in
comparable form (XML

Schema)

Loaded into model repository
as “cabinets” of data

Industry standard data
models (already supplied
and commonly available as
XML Schema)

Loaded into model repository
as “cabinets” of data

& Import ohjects from Cabinets & Import objects from Cabinets & Import ohjects from Cabinets

Browse | SEarcl'-li Browse | Svaarcl'-li Browse | SEarcl'-li
Cahinets Cahinets Cahinets
=-Cabingts eBg RAM Base 1.1 F_r-- FpML4.7
=-[=] patasoa - B3 account = [y Initial Build

EI% Added | Amended Mamespaces
=g nitial Build
-3 Account_v2_0
-3 Accountlite_vi_0
-3 AccountProfile_v2_0
I:_._':I CommissionBook_v1_0
I:_._':I CounterPartyBook_vi_0
i} B3 Datatypes_v1 0
-EoDatatypes_vi_01
-3 Datatypes_vi_02
-3 Datatypes_vi_03
-9 Datatypes_v2_0
i B9 Derivative_vz_0
- E3 EquityInstrumenk_vz2_0

LB Canavie Lika wi 0

--@ braker

- £3 business

- 23 dlient

@ counterpartyCollateral
@ counkterpartyCreditExposure
@ country

- 23 creditLimit

@ CUPrEncy

@ currencyPair

-3 deal

- B3 dealCallateral

- B3 dealCreditExpasure
- [£3 dealExternal

-3 dealReview

- B entity

. B avnnc ra

[+ 3 fpml-allocation-4-7

-3 fpml-assat-4-7

- 23 Fpml-bond-option-4-7

- 3 Fpml-cd-4-7

@ fpml-com-4-7

- 23 Foml-canfirmation-4-7

@ fpml-contract-natification-4-7
@ fpml-carrelation-swaps-4-7
@ fpml-credit-event-notification-4-7
@ fpml-dividend-swaps-4-7

- B3 fpml-doc-4-7

@ fpml-snum-4-7

- B3 fpml-eq-shared-4-7

- B3 fpml-eqd-4-7

@ Foml-Fx-4-7
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Build canonical model core components

Transactional Data Static Data
Core Trading Systems, Master
System Data Data

Development of

Other Standards Common Logical

FpML 1SO 20022, MDDL, Reference Model
FIX for core data
components

Current State System Data
Models modelled in
comparable form (XML

. ,

Data analysis of existing
data models and industry
models is facilitated within
common repository and
modelling tools to provide

Industry standard data
models (already supplied
and commonly available as

Schema)

Loaded into model repository
as “cabinets” of data

XML Schema) canonical set of data for core

Loaded into model repository components:

as "cabinets” of data New cabinets created in

model repository

& Import objects from Cabinets & Import objects from Cabinets & Import ohjects from Cabinets
Browse !_E?ﬂr‘:hf PAartyv Browse !_E?ﬂr‘:hf Trade Browse !_EEE_'”"“ Prodiict
. 1 Al I.J . 1 1 CAAN . 1 IT'\JuAauAawei
Cabinzts Cahinets Cabinets
Fj--@ elt-canonical-party Fj--@ glt-canaonical-trade Fj--@ elt-canonical-product-coredef
=iy Build 1.0 =-[fig Buid 1.0 =g Build 1.0
- [B3 FpMLParty - B3 FpMLTradeAsset - B3 FpMLInstrumentRiskdef
-EZFpMLPartyDac -3 FpMLTradeCanfirmation -3 FpMLInstrumentshared
~EZFpMLPartyIrd B3 FpMLTradeCare -3 FpMLProductPretrade
BT FpMLPartyMsg -3 FpMLTradeExec -3 FpMLProductSummary
B2 FpMLPartyCption -3 FpMLTradeMatchingStatus -3 StaticDataProductAccountProfile
-3 staticDataCounterPartyBoak - B3 FpMLTradeMatification -[E3 staticDataProductGMIDerivativeRaw
-3 staticDataGenaric -3 FpMLTradePosttrade -[B3 staticDataProductIndexInstrument

-3 staticDataPartyAccount

-3 StaticDataPartyAccountPrafile
-3 staticDataPartyEquityInstrument
B3 staticDataPartylssus

-3 staticDataPartyOrganization
-3 staticDatasettementLocation
B3 TradeCounterparky Callateral

B Te adar manimbarm arbuiradibF wnnc va

-3 FpMLTradePosttr adeExecution

- B3 FpMLTradePosttr adeMegatiation
B3 FpMLTradeReconciliation

-3 staticDataTradeDerivative

-3 staticDataTradeEquityInstrument
B3 TradeCallateral

-3 TradeConfirmatian
L= Teadar ava

- B3 staticDataProductPrice

-3 TradeInstrument

B3 TradeInstrumentDeal

B3 TradeInstrumentDealReview
- B3 TradeInstrumentHoliday
-3 TradeInstrumentMote

-3 TradeInstrumentPL

= Tr adaTrebe irmankDrica

>



Manage metadata - overlay vocabulary / taxonomy

Development of
Transactional Data Static Data Other Standards Common Logical
Core Trading Systems, Master FpML 1SO 20022, MDDL, Reference Model
System Data Data FIX for core data
components
Data analysis of existing
Current State System Data Industry standard data data models and industry

Models modelled in
comparable form (XML
Schema)

Loaded into model repository
as “cabinets” of data

models (already supplied
and commonly available as
XML Schema)

Loaded into model repository
as “cabinets” of data

models is facilitated within
common repository and
modelling tools to provide
canonical set of data for core
components:

New cabinets created in
model repository

Business Process
& Event Taxonomy

A

Analysis of process and data
is facilitated within common
repository and modelling
tools to provide process-
aligned data models: “slim
schema”

New cabinets created in
model repository

EI—,a | DerivativesTradingLifecycleEvents

=&, Calendar
e Expiries
WZ Expiry

ﬂ’z Swap Maturity
&, Fixings/Observations
& Resst

EEI—“':Z Corporate Actions
-8 Model
%, Trade Capturs

8 igniteXML 5.2.1 - Cabinet: RAMZ-base - User: ottenbri SQLServer

EWorlﬁpace Edit Search View Repository Tools Help

£3 Physical | [T] schemas :! &, vacabulary || “§ Meta Data|

y [y DEAL_EXPIRY_DATE

Browse all physical modelling objects such as schema elements and bypes

(=) 2 Gk

=l

B, DEAL_EXP

Vacabulary entries for this object.

=~ RZ_DEAL

L3 ¥ [Derivat TradlnqurecycluEwcn'_.

|>

S oo [sequence] [1..1]

+-[Z| DEAL_CID[1..1]

[&] DEAL_REFEREMCE [1..1]

[] CREDIT_CODE [1..1]

[] DEAL_ADMIN_LOCATION[1..1]
[] DEAL_CONFIRM_TYPE[1..1]

Vocabulary Mame
Vacabulary Path
Business Identifier

Definition

4 legally confirmed transaction re

[] DEAL_EVENT_DATE[1..1]

~d

] DEAL MARKETER Flt]

[Z] DEAL_STAMP[1..1]

] DEAL_STATUS[1..1]

[&] DEAL_STRATEGY [1..1]

[Z] DEAL_TEMPLATE_TYPE[1..1]
[&] DEAL_TRADE_DATE[1..1]

[Z] NUMBER _SHARES_LEG1 [1..1]
[ NUMBER _SHARES_LEGZ [1..1]
[&] QUOTE_ID[1..1]

& TERM_EXISTS [1..1]

5] WORK_FLOW_STATUS [1..1]
[Z] OVER_HEDGE[1..1]

=l r -~

&)

Details

| €

[ Properties | yocabulary | Taxanamy || Attributes | Structure I Data Type || Canstrainkts || Source |I Instanice | ‘Mzt Data || Notes.
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Govern the framework

Ignite Organizer (client)

Create
workspace
XML Schema Import Cabinet Work
From ﬁle’ abine Check in / orkspace
4—— Integrate
| changes y
Create build
v
Build Update workspace—
Create release
Deployment
Package
Deploy all (as XSD and
Publish Release schemas documentation
build export to file
system)
Ignite Consumer Server (web interface)
Select sub-schema | sup XML Schema
»  ICSBuild |- P » (as XSD export to

Generate
sub-schema

file system)

Data Management Policy &
Disciplines

Data Provisioning
Data Movement
Data Quality
Metadata

Business Intelligence

Data Model Management
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