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Anatomy of a Semantic Data Standard
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rdf:type
skos:altLabel
skos:definition

dc:source

owl:versioninfo
rdfs:seeAlso

LegalEntityldentifier

LEI

A legal entity identifier (LEl) is a unique ID
associated with a single corporate entity
SIFMA (Securities Industry and Financial
Markets Association) overview discussion of
Legal Entity Identifier (http://www.sifma.org)
Version 1.0.0

Office of Financial Research; Statement on
Legal Entity Identification for Financial
Contracts

Community Access to Standards

= Multiple access options over the web via the authoritative
standards body

= Hyperlink to semantic web standard from documents

* Community participation and interaction

= Query access via formal semantics repository including links
and synonymous terms for knowledge

* Improved governance

* Provenance and evolution recorded

* Model files for download in multiple tools

CITRIX

Talking: Elisa Kendsll




&R GoToMeeting Viewer
[Webcams + | | Zoom: 33% - | Mow viewing David Newman's screen

Semantic Financial Metadata

Requirement #1: Define Uniform and Expressive Financial Data Standards

v' Describes relationships among ontology elements and related
data defined by financial institutions, regulatory authorities,

standards organizations, etc.

v Provides:

 DataProvenance, source and reference information
* Cross-reference to data elements in related financial data standards,
regulatoryrules, business requirements and specifications e.g. FpML,
CFTCrules, etc
v" Intentis to provide web access to knowledge
about financial data standards and requirements

* Web Portal
* Linked Open Data
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@ fcomm: Business_Center
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© fcomm: Contract
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" Annotation property hierarchy

Datatypes

F Individuals by type

Annotation property hierarchy: 1] =]0])

Object property hierarchy I

T ||

Data property hierarchy

™ LTI L L |

Widc:date
midc:description

~Wudc:publisher
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Description: fcomm: Contract

Equivalent classes
Superclasses
Inherited anonymous classes

Members

Disjoint classes

Disjoint union of

Annotations; fcomm; Contract

Annotations

ot

meta:definition
“A contractually defined and established commitment to deliver some goods, perform some service or mé
cash orin kind. ""xsd:string
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~mmowlmeta: documentNumber
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b mskos: definition
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"A contractually defined and established commitment to deliver some goods, perform some
service or make some payment in cash orin kind. "*xsd:string

metaisldentifiedBy

"hitp:ivww edmcouncil.orgisemanticrepositoryontologiesfinancialcommon.owl#Contract'“xsd
-anyURI
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@ fcomm: Adjustable_Date
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- @ fecomm: Currency _Amount = meta:definition I
“An exchange of streams of payments or other commitments over time according to specified terms.
Annotation property hierarchy | Datatypes "Mysdistring
Object property hierarchy I Data property hierarchy I Individuals by type I metaequivalertTo
¢ o §OA Fo. S ,
= = m | meta: furtherMote
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Class hierarchy: irswap:interest_Rate_Swap_Contract
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@ fcomm: Partyldentifier
© fcomm:Period
b @ fcomm:Repeating_Dates
@ fcomm: Repeating_Interval
b @ fcomm: Schedule
@ fcomm: Schedule_Frequency
@ fcomm: Step
@ fcomm: Time_Period
@ fcomm: Transaction
©is01087-cpt: Concept
©is01087-cpt:Designation
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~@loc:Location
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 mmeta: termOriginStandard =l

~mmdc: title

~mmmeta:isldentifiedBy

~mmowl:backwardCompatiblewith

~mmowl: deprecated -

~mmowl: incompatiblewith

-~ mmowl: priorversion

~mmowl: versionInfo

~mmowlmeta: documentNumber

~mmowlmeta: documentURL
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Description: irswap:Interest_Rate_Swap_Contract (]S ]0]E)
Equivalent classes -~

“ contracts:has_Swap_Leg some fcomm:Interest_Cashflow_Terms_Set

Superclasses

“ contracts:Swap_ Contract

Inherted anonymous classes
Members
Keys

Disjoint classes
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Disjoint union of

Annotations: irswap:Interest_Rate_Swap_Contract

Annotations
meta:definition
"A swap in which the underlying for one or both legs is an interest rate"*xsd:string

metaiisidentifiedBy
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& irswap:CFTC_Rule_45

meta:seeRelatedDescription

& irswap:CFTC_Interest_Rate_Swap_Description
meta:seeRelatedDescription

& irswap:ISDA_Interest_Rate_Swap_Description
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