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Abstract (en)
[origin: WO9420912A1] A system for structuring and managing a financial instrument includes a financial framework comprised of a library of
functions and data types supporting financial applications. The system enables a user to unambiguously define (60), price (712), and revalue (60)
any arbitrarily complex instrument and manage the instrument together with other instruments in portfolios (56) to evaluate accounting profit and
loss, capital requirements and costs, credit exposure, and to handle reporting requirements, manage risk, assist in meeting regulatory requirements,
and produce all documentation relating to the instrument and transactions involving the instrument in a secure environment. Instruments, comprised
of networks of interconnected terms, may form a part of other instruments.
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