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Permission is hereby granted, free of charge, to any person obtaining a
copy of this model and associated documentation files (the “Model”),

to deal in the Model without restriction, including without limitation

the rights to use, copy, modify, merge, publish, distribute, sublicense,
and/or sell copies of the Model, and to permit persons to whom the
Model is furnished to do so, subject to the following conditions:

1. The origin of this model must not be misrepresented; you must
not claim that you wrote the original model. If you use this
Model in a product, an acknowledgment in the product
documentation would be appreciated but is not required.
Similarly notification of this Model's use in a product would be
appreciated but is not required.

2. Altered source versions must be plainly marked as such, and
must not be misrepresented as being the original software.

3. This notice, including the above copyright notice shall be
included in all copies or substantial portions of the Model.

THE MODEL IS PROVIDED “AS IS”, WITHOUT WARRANTY OF
ANY KIND, EXPRESS OR IMPLIED, INCLUDING BUT NOT
LIMITED TO THE WARRANTIES OF MERCHANTABILITY,
FITNESS FOR A PARTICULAR PURPOSE AND
NONINFRINGEMENT. IN NO EVENT SHALL THE AUTHORS
OR COPYRIGHT HOLDERS BE LIABLE FOR ANY CLAIM,
DAMAGES OR OTHER LIABILITY, WHETHER IN AN ACTION
OF CONTRACT, TORT OR OTHERWISE, ARISING FROM, OUT
OF OR IN CONNECTION WITH THE MODEL OR THE USE OR
OTHER DEALINGS IN THE MODEL.

Typeset inATEX.
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Package Description

A Deal Group is used to group together a variety of deals for a certain purpose.
Various deals automatically generate other deals according to business specifica-
tions. These deals (including the main deal) are grouped together automatically as
a Deal Group.

A user may group deals together ad hoc. An ad hoc deal group is not restricted
to deals of the same type or from the same book. Addditionally, an ad hoc deal
grouping may including deals that are part of other deal groups, whether ad hoc or
automatically generated.

1 Interfaces

1.1 DealGroup

This interface represents a particular collection of deals known as a “deal group”.



1.1.1 Relationships

Class Description Notes
1 DynamicData
|l AutoDealGroup &.3
I AdhocDealGroup §.2
i}
“
1l

DealGroupModel 8.3
DealGroupModel 8.3 dealGroups
nherits|}:Inherited by |:Realized by <:Association—:Navigable(:Aggregate¢:Composite

1.1.2 Operations

Book book() book
This method returns the book in which the deal group was created.

collection<Deal> deals() deals
This method returns the deals that comprise the deal group. This method gets
the actual deals that correspond to the deal proxies by sending the “deal” method
to the appropriate proxies.
Note that deals can also include deals that are also part of another deal group,
whether ad hoc or automatically generated.

Collection<DealProxy> dealProxies() dealProxies
This method returns proxies for the deals that comprise the deal group.

User user() user

This method returns the user who created the deal group. For an automatically-
generated deal group, this is the user who created the main deal giving rise to the
deal group.

DealGroupType dealGroupType() dealGroupType
This method returns the type of the deal group, whether ad hoc, or automati-
cally generated.

Collection<DealGroup> dealGroups() dealGroups
Deal groups can contain other deal groups. In this case, the components deals
of the contained deal group will also be deals in the containing deal group.



1.2 AdhocDealGroup

This interface represents a deal group that has been created ad hoc by a user. Typi-
cally, this would be done to create an arbitrage play.

1.2.1 Relationships

Class Description Notes
f+ DealGroup §.1
1 AdhocDealGroupModel 84
M:Inherits |:Realized by

1.2.2 Operations

String name() name

This method returns the name of the deal group which has been input by the
user. Only ad hoc deal groups have a name.

1.3 AutoDealGroup

This interface represents a deal group that has been automatically generated. For
example, the two sides of an internal deal, or the two legs of an FX swap.

1.3.1 Relationships

Class Description Notes
1+ DealGroup 8.1
1 AutoDealGroupModel 8.5
M:Inherits |:Realized by

1.3.2 Operations

Deal mainDeal() mainDeal

This method returns the deal corresponding to the mainDealProxy. This is the
main, or originating, deal that gave rise to the deal group.

DealProxy mainDealProxy() mainDealProxy
This method returns the proxy for the main, or originating, deal that gave rise
to the deal group.



1.4 DealGroupType

A DealGroupType is used to specify the “type" of a deal group. Deal groups may
be “adhoc" grouping of arbitrary sets of deals, such as an arbitrage play, or they
may be automatically generated for a specific purpose. In the latter category would
fall, for example, sets of internal deals generated to shift market exposures be-
tween FX and money market books. The specific types of automatically generated
deal groups will vary from organization to organization. It is expected that Au-
toDealGroupTypeModel will be subclassed for specific types of deal groups. We
have used a class hierarchy here so as to allow type-specific behavior, by means of
double-dispatching.

1.4.1 Relationships

Class Description Notes
1 AdhocDealGroupTypeModelZ&1
1} AutoDealGroupTypeModel B2

J:Realized by

1.4.2 Operations

openEditor(DealGroup group) openEditor
group: DealGroup

This method opens an editor on the specified deal group. For automatic deal
groups, this will often be an editor on the main deal.

1.5 DealProxy

A DealProxy is an object that stands in for a deal. It has sufficient information to
identify the deal, and can recover the deal if required to do so. DealProxies are
used because we will want to be able to look at deal groups without necessarily
wanting to recover all their component deals from persistent storage.

1.5.1 Relationships

Class Description Notes
J  DealProxyModel 8.6
+» DealGroupModel 8.3 dealProxies
< AutoDealGroupModel 8.5 mainDealProxy
J:Realized by <:Association —:Navigable¢:Aggregate$:Composite



1.5.2 Operations

Integer dealNumber() dealNumber
Return the deal number of the Deal represented by the proxy.

Deal deal() deal
Return the deal represented by the proxy. This involves finding the deal with
the specified deal number.

DealType dealType() dealType
Return the deal type of the deal represented by the proxy.

2 Classes

2.1 AdhocDealGroupTypeModel
This is the deal group type for ad-hoc deal groups.

2.1.1 Relationships

Class Description Notes
1T DealGroupType 8.4
1:Realizes

2.1.2 Operations
openEditor(DealGroup group) openEditor
group: DealGroup

Open an editor allowing specification of what deals are to be included in the
adhoc group.

2.2 AutoDealGroupTypeModel

This is the abstract superclass of auto deal group types. Specific types of auto deal
group are organization-specific. It is expected that this class will be subclassed for
particular purposes.



2.2.1 Relationships

Class Description Notes
1T DealGroupType 8.4
T:Realizes

2.2.2 Operations

openEditor(DealGroup group) openEditor
group: DealGroup

This is the default implementation for auto deal groups. It just opens an editor
on the main deal.

2.3 DealGroupModel

DealGroupModel realizes the DealGroup interface. Versioning information is found
by inheritance from DynamicDataModel.

2.3.1 Relationships

Class Description Notes
1+ DynamicDataModel
1T Validatable
+ DealGroup 8.1
| AdhocDealGroupModel 34
| AutoDealGroupModel 8.5
+ Book book —
< User user —
+» DealProxy .5 dealProxies 1..n —
< DealGroup 8.1 dealGroups 0..n —
M:Inherits|}:Inherited byt:Realizes <»:Association—:Navigable:Aggregate$:Composite

2.3.2 Attributes

dealGroupType: DealGroupType Returns the type of the deal group, ie ad hoc
or auto.

2.3.3 Operations

Validatable validate() validate



This method will depend on client-specific business rules and has not been de-
tailed further.

2.4 AdhocDealGroupModel

An ad hoc deal group is manually created by a user to group together particular
deals. This may include other deal groups whether ad hoc or automatically gener-
ated.

2.4.1 Relationships

Class Description Notes
{ DealGroupModel 8.3
1T AdhocDealGroup §.2

M:Inherits 1:Realizes

2.4.2 Attributes

name: String This is the name of the deal group as entered by the creator of the
deal group.

2.4.3 Operations

validate() validate

This method inherits the functionality of the validate method in DealGroup-
Model. Additionally, it checks that

e The name of an ad hoc deal group is unique across the book containing the
deal group.

e The name of the deal group is unique across the deal group hierarchy, that
is, unique for all children and parent deal groups.

2.5 AutoDealGroupModel

Certain types of deals automatically generate further deal legs on entry. These deal
legs and the original deal giving rise to them (the "main deal") are automatically
grouped together into an "AutoDealGroup".



2.5.1 Relationships

Class Description Notes
1+ DealGroupModel 8.3
1 AutoDealGroup 8.3
< DealProxy 8.5 mainDealProxy —
f:Inherits 1:Realizes <»:Association —:Navigable¢:Aggregate¢:Composite

2.5.2 Attributes

dealRoles: Dictionary The component deals of an automatic deal group will play
specific roles. For example, in an FX swap, one deal will be the ‘first leg’
and the other will be the ‘second leg’. It will often be necessary to identify
which deal plays which role. The deal group records this information by
holding a dictionary whose keys are strings (the role identifiers) and whose
values are the deals (proxies) of the group.

2.6 DealProxyModel

A concrete implementation of the DealProxy interface.

2.6.1 Relationships

Class Description Notes
1T DealProxy 4.5
T:Realizes

2.6.2 Attributes

dealNumber: Integer

dealType: DealType

3 Associations

Table 1: Deal Groups— Associations

Association

Role Class Card. Notes
book

Book N




Table 1: ...continued

Association
Role Class Card. Notes

DealGroupModel 8.3

user
User N
DealGroupModel 8.3

dealProxies
DealProxy 8.5 i.n =
DealGroupModel 8.3

mainDealProxy
DealProxy 8.5 —
AutoDealGroupModel 8.5

dealGroups
DealGroup 8.1 0.n —

DealGroupModel 8.3

3.1

Role:
Role:

3.2

Role:
Role:

3.3

Role:
Role:

3.4

Role:
Role:

—:Navigable(:Aggregate¢:Composite

book
NavigableBook.
DealGroupModel.
user
NavigableUser.
DealGroupModel.
dealProxies
NavigableDealProxy, 1..n.
DealGroupModel.
mainDealProxy

NavigableDealProxy.
AutoDealGroupModel.
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3.5 dealGroups

Role: NavigableDealGroup, 0..n.
Role: DealGroupModel.
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<<Interface>>
DynamicData <<Interface>>
(om Dynamic Data) DealGroupType

*openEditor()

<<interface>>

DealGroup AutoDealGroupTypeModel AdhocDealGroupTypeModel

$book() “*openEditor() “*openEditor()
*deals()

*dealProxies()
Suser()
*dealGroupType ()
*dealGroups()

<<Interface >> DynamicDataModel
AutoDealGroup (rom Dynamic Data)

O <<Interface>>
“*mainDeal() AdhocDealGroup

®mainDealP roxy()

alidatable

*name()

. (rom Utilities)

' DealGroupModel

L [<
ook book [@ygealGroupType : DealGroupType user

(rom Book)

<<Interface>> T
User .
(rom User) '

Svalidate()

dealPlroxies f

! 1.x

' <<nterface>>

DealProxy AdhocDealGroupModel

AutoDealGroupModeel
mainDealProxy

Dictionary SdealNumber) ®name : String

™

$deal) Salidate()

SdealType()

DealP roxyModel
®ydealNumber : Integer
&dealType : DealType

Figure 1: Class Diagram— Deal Groups
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