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Planning

Plan is a set of actions which will be carried out by resources

Actions are planed, completed, abondoned,
postponed/suspended

They have resources allocated

A protocol is a set of actions repeated many times

Activities have outcomes and conditions to start
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Properties of Actions

Time Reference _ Action
0.1 0.* 0. 0.*

0.1

Location
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Basic Structure of Plans and Actions

‘atatus 1 Action Status

0.1 a..1

Proposed Action

Implemsnted Action
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Complemented and Abandoned Actions
Action

= nifgro-eTtiy ef? f,ﬂ_

Abandoned Achion ‘

Proposed Aclion Implemented Action
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Completed Action
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Suspension of Actions

Instances: proposed,
started, completed,
suspended, abandonead.

‘ Action Status Time Penod
1

L

Action |1 0. Suspension

Abandoned Acfion

Propozed Acfion Implemented Aclion
l|IIII

A

Completed Action
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A Plan Consisting of References to Proposed Actions

proposed action is unigue

Plan 1 0. Action Reference 0." 1 Proposed Action

Constraint: the combinaison of plan and j

1 1

dependent consequant

0. 0.*

Plan Dependency
I

Constraint: dependent and consequent are
in the same plan
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Replacement Plans

replacemeanis

ﬂ_--r
Flan 1 0.." Action Reference 0." 1 Froposed Action
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Plans as Actions and Compound Actions

<<hierarchy>>

+COmponents
i

+parent

Acfion

0..1
> Py ‘*11\
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Flan 1 0.." Action Reference 0.." 1 Fropogsed Aclion
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Structure for Protocols

Software Protocol

Derivation:
sieps' referred
protocaols

refered protocal

1 Q.”
., Protocol _1 steps D Protocol Reference
D.-: D--.. "I 1
depandend] consequeant

_ _/components 0.." 0.*
Frotocol Dependency

e

Constraint:

dependent and consequent ars
steps of the same protocol
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Relationships among Action, Plan, and Protocol

refamed profocol
i 0.
Protocal |1 Sfeee O Frotacol Reference
¥ nowded 1 0.1
[ =) 2
rafi .
= -i-ih'er{mhy'}? | 0..
K| Action
by
stryefure \
Fian Proposed Acfion
1 - 1
i
0."| Action Reference




Plan as a DAG of Proposed Actions

SCA BTN E=0-

Flan Froposed Action

i 0.."
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Protocol as DAG

SEA BTN

Protocol Protocol Feference

1 a..*

1 "
u--
refermred profoc ol
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Action’s Use of Resources

Action ::_'j—

Proposed Action

Implemented Action

Resource Typs
1
books=
0..1
0.* 0..”

0..

uses

1

FRecource Allocation

0" 0"

1
Cruantity
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Resource Allocation for Assets

Constraint:

If resource type is an asset type
then quantity must have time
Lnits

AzcetType

‘ Fesource Type
1

T

S
HH"\-\. u-_'l

(General Resource Allocation

Resource Allocation :ij—

0."

Csantity

u--l'

u--l'
Aszet

u--l'

Specific Fesource Allocation |_<-]

Constraint:
Cuantty must have tirme units

Termporal Fesource

_'_'_.-" u--l'
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Allowing Specific Allocations of Consumables

Fesource Type ‘

1 A
TA
I
| | |
Rezource Allocation Consumable Type ‘ ‘ AsseiType
0.r A 1 0.
0. .
1 0.
x Holdin Asszet
Zuantity 0.. .
General Resource Allocation | 1 1
u--'l
Consumable
I Specific Resource Allocation o

Temporal Resource
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Links Between Observation, Plan, and Action

Action 1
[
A
Chsanation Plan
r'i-. 0.* 0.."
trmgger for
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The Use of Start and Outcome Functions at the
Knowledge Level

Obseration Concept

targe!

ﬂ--'l

u--'l

side ef

ﬂ_--'l

Fect

ﬂ_--'l

u--'l

+argymenis +argpments

ﬂ_--'l

0.."

Knowledge Function

A

L

A
A

Oufcome Function

Start Function
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1 1
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Trading

Trade is about buying and selling

Trade is described by a contract

Contracts can be grouped into portfolios

Prices of goods change according to whether you look at them
from selling and buying point of view — quotes

Rapid changes can be captured by scenarios
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Contract

Party

+counterparty

Contract

1.1

+amount : Number
+price : Money

Instrument

/\

Long

Short

1..

1
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Buyers and Sellers and Relationship

+short
Party | Contract Instrument
+Long [*amount: Number
1..1 +price : Money
[ * 1..1
1.1 *
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Counterparty and Primaryparty

+counterparty
Party | Contract Instrument
+primaryparty ~ |*amount : Number
1.1 +price : Money .
11 ] 1.1
/\

Long Short
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Party mappings

«derived»
1.1 " +short
+counterparty
Party | Contract Instrument
1. Aprimaryparty +amount : Number
4 +price : Money
| * 1.1
«derived» * fo Nived
« »
1.1 N +long
Short
«derjved»

Long
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Portfolio

Portfolio Contract

-Value(scenario) -Value(scenario)
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Dynamic portfolios with filters

Portfolio «derived» Contract
-Value(scenario) v -Value(scenario)
* \\ *

\
\
* \

{All instances on contract on which self filter is true}

1..1 +filter

BooleanMethod
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Contract Selectors |

Instrument

0..1 0.4fstart | +end

+primaryparties

ContractSelector Party
+counterparties
1.1 +filter
Portfolio «derivedy Contract
-Value(scenario) \ -Value(scenario)
\
\
\
\

{All instances on contract on which self filter is true}
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Several filter types

0..1 |O.Astart | +end

+primaryparties
Instrument ContractSelector Party
+counterparties

*

* *
* *
HardCodedFilter ContractFilter
-Value(scenario) {>-islncluded
+selectContracts(in Collection)
* 1.1
*
Portfolio «derived» Contract
1.1 +ilter -Value(scenario) < -Value(scenario)
\
* \ *
BooleanMethod \
\
* \
{All instances on contract on which self filter is true}
SetFilter

SetOperation
* {documentation = Instances: Union, Intersection, Negation}
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Quotes

Quote {spread = bid - offer
o +bid : Number AND
{bid = offer} +offer : Number | _ — —| mid=(bid + offer)/2}
+mid : Number
\
\ +spread : Number
\\ +print()
\ JAN
\
\
OneWayQuote TwoWayQuote

Instrument

+price : Quote
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Changes in Quotes

Instrument Quote Timepoint

1..1 * * 1..1

Instrument Price Quote

1..1 * * 1.1

1.1

Timepoint
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Scenarios
Instrument
1.1
Party +publisher

1.1

Scenarioelement Quote
1.1
1.1
Scenario Timepoint
1.1
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Derived Scenario Elements

Instrument SourcedScenarioElement Sourcingindex InformationSource
* 1.1 * 1.1
l J7 +denominator X
Marketindicator Scenarioelement | Cross-RateScenarioElement
* +numerator *
] | 1
1.1 * .
Lﬁ 1.1
1.1 O
| 1.1
uote : .
Q Scenario +Argumentsilist] \\CaIcuIatedScenarioEIement

Timepoint 1.1




	ERP Course: Analysis Patterns�Planning and Trading�Readings: Chapter 8 and 9 from Martin Fowler
	Planning
	Properties of Actions
	Basic Structure of Plans and Actions
	Complemented and Abandoned Actions
	Suspension of Actions
	A Plan Consisting of References to Proposed Actions
	Replacement Plans 
	Plans as Actions and Compound Actions
	Structure for Protocols
	Relationships among Action, Plan, and Protocol
	Plan as a DAG of Proposed Actions
	Protocol as DAG
	Action’s Use of Resources
	Resource Allocation for Assets
	Allowing Specific Allocations of Consumables
	Links Between Observation, Plan, and Action
	The Use of Start and Outcome Functions at the Knowledge Level
	Trading
	Contract
	Buyers and Sellers and Relationship
	Counterparty and Primaryparty
	Party mappings
	Portfolio
	Dynamic portfolios with filters
	Contract Selectors
	Several filter types
	Quotes
	Changes in Quotes
	Scenarios
	Derived Scenario Elements

