Amendments for FpML 4.x and 5.0
28th May 2009
This document describes new contract notification messages for FpML 4.x and 5.0 to support trade amendment notifications.
Extensions to FpML 4.x
In FpML 4 the new messages are contract based and follow the same style as the increase and termination messages (e.g. the details of the contract change are held within a element indicating the action.
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Any optional payment is provided to allow any change in value causes by an adjustment to be settled if required.
A corresponding notification cancellation message is also provided, again following the style of other cancellation messages.
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Non-Negotiated Changes

In addition to negotiated amendments a new message has been added for non-negotiated changes resulting from a market event.
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In keeping with the contract message patterns this message also requires a corresponding cancellation.
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Extensions to FpML 5.0

The corresponding messages in the 5.0 schema are trade based and carry additional correlation and sequencing values. It also supports correction of the amendment notification.
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The notification cancellation also has the new message format and is similar in structure to the FpML 4 version.
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Non-Negotiated Changes
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