Versions & Namespaces

An AWG Proposal for FpML 5.0 and Later

In most cases the changes introduced into the FpML schema at a new release are entirely backwards compatible. All documents that were valid against the old schema are usually structurally valid against the new one however since FpML 1.0 the namespace URI or public name that links an FpML document to its schema has contained a version number and this tightly couples a document to a specific version of the schema. It is impossible to process a document against any other schema without having to make changes to the source document.

In response to an issue raised by a member firm the AWG has been looking at ways of decoupling the namespace URI from the version so documents can be processed against later compatible schemas without modification whilst at the same time minimising likely implementation impact.

The benefit of this proposal is that market participants would be able to process older and newer versions of messages in the same compatible namespace, without requiring changes to software, thus reducing costs of maintenance.

Proposal

The key to backwards (and forwards) compatibility is breaking the link between the namespace URI and schema version. The AWG proposes that from FpML 5.0 the namespace URI should only contain the major portion of the version number plus a service pack number in subsequent incompatible releases.
 A series of compatible releases would all use the same namespace URI.

Under this schema the first release of FpML 5.0 would have namespaces such as http://www.fpml.org/FpML-5/confirmation. A subsequent re-release of the schema would be http://www.fpml.org/FpML-5-sp1/confirmation.

The following diagram illustrates how the namespaces might be shared across a series schema releases (grey circles denote breaking changes).
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Other than the new namespace URI there is no impact on instances. Each document would continue to use the ‘fpmlVersion’ attribute to indicate the specific version of FpML that it represents. The definition of ‘fpmlVersion’ would either be an enumerated list of compatible version numbers (e.g. backwards compatible only) or a pattern like ‘5-[1-9][0-9]*’ (e.g. backwards and forwards compatible).

A fixed ‘fpmlSchemaVersion’ attribute could be added to the schema to allow processing application to more easily detect the version of the schema the document was actually parsed against.

FpML documentation should be updated to contain a table showing the compatible versions and their corresponding namespace URI. For example based on the earlier diagram.

	Namespace URI
	Compatible Versions

	http://www.fpml.org/FpML-5/…
	5-0 thru 5-1

	http://www.fpml.org/FpML-5-sp1/…
	5-2 thru 5-3

	http://www.fpml.org/FpML-5-sp2/…
	5-4

	http://www.fpml.org/FpML-6/…
	6-0


Pros:

· No change to the internal release numbering – same as today.

· Documents can be reprocessed without modification against any compatible schema version.

· Use of ‘fpmlVersion’ and ‘fpmlSchemaVersion’ allows detect of intended and actual schema versions.

Cons:

· Validating application can only support a single version within a compatible series efficiently – probably affects software vendors more than financial institutions.

XML Examples

Schema Changes to Document Type

The marked section shows the new fixed attribute added to the standard root element attribute group.

<xsd:attributeGroup name="StandardAttributes.atts">

  <xsd:attribute name="fpmlVersion" use="required">

    <xsd:annotation>

      <xsd:documentation xml:lang="en">Indicate which version of the FpML Schema an FpML message adheres to. Prior to version 5.0, this attribute was named "version".</xsd:documentation>

    </xsd:annotation>

    <xsd:simpleType>

      <xsd:restriction base="xsd:token">

        <xsd:enumeration value="5-0"/>

      </xsd:restriction>

    </xsd:simpleType>

  </xsd:attribute>

  <xsd:attribute name="fpmlSchemaVersion" type="xsd:token" fixed="5-0">

    <xsd:annotation>

      <xsd:documentation>The specific version number for this schema. This attribute is not included in the instance document, instead it is supplied by the XML parse when the document is validated against the FpML schema.</xsd:documentation>

    </xsd:annotation>

  </xsd:attribute>

  <xsd:attribute name="expectedBuild" type="xsd:positiveInteger">

    <xsd:annotation>

      <xsd:documentation xml:lang="en">This optional attribute can be supplied by a message creator in an FpML instance to specify which build number of the schema was used to define the message when it was generated.</xsd:documentation>

    </xsd:annotation>

  </xsd:attribute>

  <xsd:attribute name="actualBuild" type="xsd:positiveInteger" fixed="6">

    <xsd:annotation>

      <xsd:documentation xml:lang="en">The specific build number of this schema version. This attribute is not included in an instance document. Instead, it is supplied by the XML parser when the document is validated against the FpML schema and indicates the build number of the schema file. Every time FpML publishes a change to the schema, validation rules, or examples within a version (e.g., version 4.2) the actual build number is incremented. If no changes have been made between releases within a version (i.e. from Trial Recommendation to Recommendation) the actual build number stays the same.</xsd:documentation>

    </xsd:annotation>

  </xsd:attribute>

</xsd:attributeGroup>

Instance Documents & Infoset Images

The marked attributes demonstrates a shared namespace URI.

<?xml version="1.0" encoding="utf-8"?>
<tradeConfirmed
 xmlns="http://www.fpml.org/FpML-5/confirmation"

 xmlns:xsi="http://www.w3.org/2001/XMLSchema-instance"

 fpmlVersion="5-0"

 xsi:schemaLocation="http://www.fpml.org/FpML-5/confirmation ../fpml-main-5-0.xsd">
  … Content as normal

/tradeConfirmed>


The marked section shows fixed attributes defined in the schema and added to the generated infoset during a validating XML parse.

<?xml version="1.0" encoding="utf-8"?>
<tradeConfirmed
 xmlns="http://www.fpml.org/FpML-5/confirmation"

 xmlns:xsi="http://www.w3.org/2001/XMLSchema-instance"

 fpmlVersion="5-0"

 fpmlSchemaVersion="5-0"

 actualBuild="6"

 xsi:schemaLocation="http://www.fpml.org/FpML-5/confirmation ../fpml-main-5-0.xsd">
  … Content as normal

/tradeConfirmed>

After a break revising (SP1) at version 5-2 the document header would look like this.

<?xml version="1.0" encoding="utf-8"?>
<tradeConfirmed
 xmlns="http://www.fpml.org/FpML-5-sp1/confirmation"

 xmlns:xsi="http://www.w3.org/2001/XMLSchema-instance"

 fpmlVersion="5-2"

 xsi:schemaLocation="http://www.fpml.org/FpML-5-sp1/confirmation ../fpml-main-5-2.xsd">
  … Content as normal

/tradeConfirmed>


If the document is parsed against a later but compatible schema version (e.g. 5-3) the parsed form of the SP1 document would resemble the.

<?xml version="1.0" encoding="utf-8"?>
<tradeConfirmed
 xmlns="http://www.fpml.org/FpML-5-sp1/confirmation"

 xmlns:xsi="http://www.w3.org/2001/XMLSchema-instance"

 fpmlVersion="5-2"

 fpmlSchemaVersion="5-3"

 actualBuild="13"

 xsi:schemaLocation="http://www.fpml.org/FpML-5-sp1/confirmation ../fpml-main-5-2.xsd">
  … Content as normal

/tradeConfirmed>
� The notion of ‘service packs’ is used in FIX/FIXML and should be familiar to our user community.


� This is similar to the technique currently used for build numbers.


� Two parses are needed to validate against a specific version, one to get the version number from the document and one to perform the actual validating parse.
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