Trade Created and ContractCreated with quotation characteristics

Modifications to fpml-posttrade-4-2.xsd
<xsd:include schemaLocation="fpml-valuation-base-4-2.xsd"/>
TradeCreated

[image: image1.png]NotificationMessage (extension)

& etributes





<xsd:complexType name="TradeCreated">
       <xsd:annotation>

<xsd:documentation xml:lang="en">This message is DEPRECATED and should not be used in new implementations. See ContractCreated. A notification to inform downstream systems when a system that acts as source of trade information detects that a new trade has been created.</xsd:documentation>
        </xsd:annotation>
        <xsd:complexContent>
              <xsd:extension base="NotificationMessage">

       <xsd:sequence>

             <xsd:element name="trade" type="Trade"/>

             <xsd:element name="quotationCharacteristics" type="QuotationCharacteristics" minOccurs="0" />

             <xsd:element name="party" type="Party" minOccurs="2" maxOccurs="unbounded"/>

       </xsd:sequence>

 </xsd:extension>
         </xsd:complexContent>
</xsd:complexType>
ContractCreated
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<xsd:complexType name="ContractCreated">
       <xsd:annotation>
              <xsd:documentation xml:lang="en"> Notification that a Contract has been Created </xsd:documentation>
       </xsd:annotation>
       <xsd:complexContent>
              <xsd:extension base="NotificationMessage">
                     <xsd:sequence>
                            <xsd:element name="tradeReference" type="PartyTradeIdentifiers" minOccurs="0"/>
                            <xsd:element name="contract" type="Contract"/>
                            <xsd:element name="quotationCharacteristics" type="QuotationCharacteristics" minOccurs="0"/>
                            <xsd:element name="party" type="Party" minOccurs="2" maxOccurs="unbounded"/>
                     </xsd:sequence>
              </xsd:extension>
         </xsd:complexContent>
</xsd:complexType>

QuotationCharacterisitics.model (fpml-valuation-base-4-2.xsd)
[image: image3.png]T e
—
e

The type o he vake that -
e, The codd b on
NPV, 2 cen o, = caon
e .

"The ptonal us thatthe
messire’s spressad . 1
ot sppled, i & assumed
tobe 2 preelvabe n
uraney i,

The sde (midlask) of he

“The psonal cumency hat
the messre & oxpresed n.
Fpox suppied, e =
i o e
reporingCurency i he
[t

When dring 3 day the cuore
s for. Typialy, # s
omant's sipid, the
‘Querslocation needs 3bo o
52 apint

businessCenter B

ey or e i

exchangeld B

The oxchange (og, sock or
s oxchange) fom
whch e quote  ciined

The fematon s
where 3 pubished o
dspayed marke: e illbe
obinad o5, Terate Page
7%,

Vihen the uore was
bt o g

Forcaeh v, e oype
5 coo fovi, Bampes
ince: Cougon payment
Premm e Sectimant
Fes, Brokerage Fes, et




assetMeasureScheme http://www.fpml.org/coding-scheme/asset-measure-5-0.xml  includes  the following values:
CleanGrossCurrentMarketPrice: The price of an asset, expressed in par value, excluding accrued interest, excluding commissions.
DirtyGrossCurrentMarketPrice: The price of an asset, expressed in par value, including accrued interest, excluding commissions.

Sample messages:

TradeCreated

<?xml version="1.0"?>
<!--
  == Copyright (c) 2002-2005. All rights reserved.

  == Financial Products Markup Language is subject to the FpML public license.

  == A copy of this license is available at http://www.fpml.org/documents/license

  -->
<FpML version="4-2" xsi:type="TradeCreated" xmlns:xsi="http://www.w3.org/2001/XMLSchema-instance" xsi:schemaLocation="http://www.fpml.org/2005/FpML-4-2 fpml-main-4-2.xsd" xmlns="http://www.fpml.org/2005/FpML-4-2">

<header>


<conversationId conversationIdScheme="http://www.swift.com/coding-scheme/conversation-id">CONV002</conversationId>


<messageId messageIdScheme="http://www.amag.com/coding-scheme/message-id">0482588</messageId>


<sentBy>AMAGGB22XXX</sentBy>


<sendTo>CCSTUS6S</sendTo>


<creationTimestamp>2007-07-27T10:02:00-00:00</creationTimestamp>

</header>

<trade>


<tradeHeader>



<partyTradeIdentifier>




<partyReference href="CHASE"/>




<tradeId tradeIdScheme="http://www.chase.com/swaps/trade-id">TW9235</tradeId>



</partyTradeIdentifier>



<partyTradeIdentifier>




<partyReference href="BARCLAYS"/>




<tradeId tradeIdScheme="http://www.barclays.com/swaps/trade-id">SW2000</tradeId>



</partyTradeIdentifier>



<tradeDate>1994-12-12</tradeDate>


</tradeHeader>


<swap>



<!-- Chase pays the floating rate every 6 months, based on 6M EUR-LIBOR-BBA,

            on an ACT/360 basis -->



<swapStream>




<payerPartyReference href="CHASE"/>




<receiverPartyReference href="BARCLAYS"/>




<calculationPeriodDates id="floatingCalcPeriodDates">





<effectiveDate>






<unadjustedDate>1994-12-14</unadjustedDate>






<dateAdjustments>







<businessDayConvention>NONE</businessDayConvention>






</dateAdjustments>





</effectiveDate>





<terminationDate>






<unadjustedDate>1999-12-14</unadjustedDate>






<dateAdjustments>







<businessDayConvention>MODFOLLOWING</businessDayConvention>







<businessCenters id="primaryBusinessCenters">








<businessCenter>DEFR</businessCenter>







</businessCenters>






</dateAdjustments>





</terminationDate>





<calculationPeriodDatesAdjustments>






<businessDayConvention>MODFOLLOWING</businessDayConvention>






<businessCentersReference href="primaryBusinessCenters"/>





</calculationPeriodDatesAdjustments>





<calculationPeriodFrequency>






<periodMultiplier>6</periodMultiplier>






<period>M</period>






<rollConvention>14</rollConvention>





</calculationPeriodFrequency>




</calculationPeriodDates>




<paymentDates>





<calculationPeriodDatesReference href="floatingCalcPeriodDates"/>





<paymentFrequency>






<periodMultiplier>6</periodMultiplier>






<period>M</period>





</paymentFrequency>





<payRelativeTo>CalculationPeriodEndDate</payRelativeTo>





<paymentDatesAdjustments>






<businessDayConvention>MODFOLLOWING</businessDayConvention>






<businessCentersReference href="primaryBusinessCenters"/>





</paymentDatesAdjustments>




</paymentDates>




<resetDates id="resetDates">





<calculationPeriodDatesReference href="floatingCalcPeriodDates"/>





<resetRelativeTo>CalculationPeriodStartDate</resetRelativeTo>





<fixingDates>






<periodMultiplier>-2</periodMultiplier>






<period>D</period>






<dayType>Business</dayType>






<businessDayConvention>NONE</businessDayConvention>






<businessCenters>







<businessCenter>GBLO</businessCenter>






</businessCenters>






<dateRelativeTo href="resetDates"/>





</fixingDates>





<resetFrequency>






<periodMultiplier>6</periodMultiplier>






<period>M</period>





</resetFrequency>





<resetDatesAdjustments>






<businessDayConvention>MODFOLLOWING</businessDayConvention>






<businessCentersReference href="primaryBusinessCenters"/>





</resetDatesAdjustments>




</resetDates>




<calculationPeriodAmount>





<calculation>






<notionalSchedule>







<notionalStepSchedule>








<initialValue>50000000.00</initialValue>








<currency currencyScheme="http://www.fpml.org/ext/iso4217">EUR</currency>







</notionalStepSchedule>






</notionalSchedule>






<floatingRateCalculation>







<floatingRateIndex>EUR-LIBOR-BBA</floatingRateIndex>







<indexTenor>








<periodMultiplier>6</periodMultiplier>








<period>M</period>







</indexTenor>






</floatingRateCalculation>






<dayCountFraction>ACT/360</dayCountFraction>





</calculation>




</calculationPeriodAmount>



</swapStream>



<!-- Barclays pays the 6% fixed rate every year on a 30E/360 basis -->



<swapStream>




<payerPartyReference href="BARCLAYS"/>




<receiverPartyReference href="CHASE"/>




<calculationPeriodDates id="fixedCalcPeriodDates">





<effectiveDate>






<unadjustedDate>1994-12-14</unadjustedDate>






<dateAdjustments>







<businessDayConvention>NONE</businessDayConvention>






</dateAdjustments>





</effectiveDate>





<terminationDate>






<unadjustedDate>1999-12-14</unadjustedDate>






<dateAdjustments>







<businessDayConvention>MODFOLLOWING</businessDayConvention>







<businessCentersReference href="primaryBusinessCenters"/>






</dateAdjustments>





</terminationDate>





<calculationPeriodDatesAdjustments>






<businessDayConvention>MODFOLLOWING</businessDayConvention>






<businessCentersReference href="primaryBusinessCenters"/>





</calculationPeriodDatesAdjustments>





<calculationPeriodFrequency>






<periodMultiplier>1</periodMultiplier>






<period>Y</period>






<rollConvention>14</rollConvention>





</calculationPeriodFrequency>




</calculationPeriodDates>




<paymentDates>





<calculationPeriodDatesReference href="fixedCalcPeriodDates"/>





<paymentFrequency>






<periodMultiplier>1</periodMultiplier>






<period>Y</period>





</paymentFrequency>





<payRelativeTo>CalculationPeriodEndDate</payRelativeTo>





<paymentDatesAdjustments>






<businessDayConvention>MODFOLLOWING</businessDayConvention>






<businessCentersReference href="primaryBusinessCenters"/>





</paymentDatesAdjustments>




</paymentDates>




<calculationPeriodAmount>





<calculation>






<notionalSchedule>







<notionalStepSchedule>








<initialValue>50000000.00</initialValue>








<currency currencyScheme="http://www.fpml.org/ext/iso4217">EUR</currency>







</notionalStepSchedule>






</notionalSchedule>






<fixedRateSchedule>







<initialValue>0.06</initialValue>






</fixedRateSchedule>






<dayCountFraction>30E/360</dayCountFraction>





</calculation>




</calculationPeriodAmount>



</swapStream>


</swap>

</trade>

<quotationCharacteristics>


<measureType assetMeasureScheme="http://www.fpml.org/coding-scheme/asset-measure-5-0">DirtyGrossCurrentMarketPrice</measureType>

</quotationCharacteristics>

<party id="CHASE">


<partyId>CHASUS33</partyId>

</party>

<party id="BARCLAYS">


<partyId>BARCGB2L</partyId>

</party>
</FpML>
ContractCreated

<?xml version="1.0" encoding="UTF-8"?>
<!--
  == Copyright (c) 2002-2006. All rights reserved.

  == Financial Products Markup Language is subject to the FpML public license.

  == A copy of this license is available at http://www.fpml.org/documents/license

  -->
<FpML xmlns="http://www.fpml.org/2005/FpML-4-2" xmlns:fpml="http://www.fpml.org/2005/FpML-4-2" xmlns:xsi="http://www.w3.org/2001/XMLSchema-instance" version="4-2" xsi:schemaLocation="http://www.fpml.org/2005/FpML-4-2 fpml-main-4-2.xsd http://www.w3.org/2000/09/xmldsig# xmldsig-core-schema.xsd" xsi:type="ContractCreated">

<!--Notification from Asset Manager to Custodian of a single currency Interest Rate Swap contract. Fund pays fixed interest while Broker pays floating interest.-->

<header>


<conversationId conversationIdScheme="http://www.swift.com/coding-scheme/conversation-id">CONV002</conversationId>


<messageId messageIdScheme="http://www.amag.com/coding-scheme/message-id">0482588</messageId>


<sentBy>AMAGGB22XXX</sentBy>


<sendTo>CCSTUS6S</sendTo>


<creationTimestamp>2007-07-27T10:02:00-00:00</creationTimestamp>

</header>

<contract>


<header>



<identifier>




<partyReference href="SKY"/>




<versionedContractId>





<contractId contractIdScheme="http://www.swift.com/coding-scheme/contract-id">IRS2</contractId>





<version>1</version>




</versionedContractId>



</identifier>



<contractDate>2007-07-27</contractDate>


</header>


<swap>



<swapStream>




<payerPartyReference href="SKY"/>




<receiverPartyReference href="FIRST"/>




<calculationPeriodDates id="CALC1">





<effectiveDate>






<unadjustedDate>2007-07-30</unadjustedDate>






<dateAdjustments>







<businessDayConvention>MODFOLLOWING</businessDayConvention>







<businessCentersReference href="BCT1"/>






</dateAdjustments>





</effectiveDate>





<terminationDate>






<unadjustedDate>2037-07-30</unadjustedDate>






<dateAdjustments>







<businessDayConvention>MODFOLLOWING</businessDayConvention>







<businessCenters id="BCT1">








<businessCenter>USNY</businessCenter>








<businessCenter>GBLO</businessCenter>








<businessCenter>JPTO</businessCenter>







</businessCenters>






</dateAdjustments>





</terminationDate>





<calculationPeriodDatesAdjustments>






<businessDayConvention>MODFOLLOWING</businessDayConvention>






<businessCentersReference href="BCT1"/>





</calculationPeriodDatesAdjustments>





<calculationPeriodFrequency>






<periodMultiplier>6</periodMultiplier>






<period>M</period>






<rollConvention>30</rollConvention>





</calculationPeriodFrequency>




</calculationPeriodDates>




<paymentDates>





<calculationPeriodDatesReference href="CALC1"/>





<paymentFrequency>






<periodMultiplier>6</periodMultiplier>






<period>M</period>





</paymentFrequency>





<payRelativeTo>CalculationPeriodEndDate</payRelativeTo>





<paymentDatesAdjustments>






<businessDayConvention>MODFOLLOWING</businessDayConvention>






<businessCentersReference href="BCT1"/>





</paymentDatesAdjustments>




</paymentDates>




<calculationPeriodAmount>





<calculation>






<notionalSchedule>







<notionalStepSchedule>








<initialValue>12300000000</initialValue>








<currency>JPY</currency>







</notionalStepSchedule>






</notionalSchedule>






<fixedRateSchedule>







<initialValue>0.0987</initialValue>






</fixedRateSchedule>






<dayCountFraction>ACT/365.FIXED</dayCountFraction>





</calculation>




</calculationPeriodAmount>



</swapStream>



<swapStream>




<payerPartyReference href="FIRST"/>




<receiverPartyReference href="SKY"/>




<calculationPeriodDates id="CALC2">





<effectiveDate>






<unadjustedDate>2007-07-30</unadjustedDate>






<dateAdjustments>







<businessDayConvention>FOLLOWING</businessDayConvention>







<businessCentersReference href="BCT1"/>






</dateAdjustments>





</effectiveDate>





<terminationDate>






<unadjustedDate>2037-07-30</unadjustedDate>






<dateAdjustments>







<businessDayConvention>MODFOLLOWING</businessDayConvention>







<businessCentersReference href="BCT1"/>






</dateAdjustments>





</terminationDate>





<calculationPeriodDatesAdjustments>






<businessDayConvention>MODFOLLOWING</businessDayConvention>






<businessCentersReference href="BCT1"/>





</calculationPeriodDatesAdjustments>





<calculationPeriodFrequency>






<periodMultiplier>3</periodMultiplier>






<period>M</period>






<rollConvention>30</rollConvention>





</calculationPeriodFrequency>




</calculationPeriodDates>




<paymentDates>





<calculationPeriodDatesReference href="CALC2"/>





<paymentFrequency>






<periodMultiplier>1</periodMultiplier>






<period>Y</period>





</paymentFrequency>





<payRelativeTo>CalculationPeriodEndDate</payRelativeTo>





<paymentDatesAdjustments>






<businessDayConvention>MODFOLLOWING</businessDayConvention>






<businessCentersReference href="BCT1"/>





</paymentDatesAdjustments>




</paymentDates>




<resetDates id="RES1">





<calculationPeriodDatesReference href="CALC1"/>





<fixingDates>






<periodMultiplier>-2</periodMultiplier>






<period>D</period>






<dayType>Business</dayType>






<businessDayConvention>NONE</businessDayConvention>






<dateRelativeTo href="RES1"/>





</fixingDates>





<resetFrequency>






<periodMultiplier>3</periodMultiplier>






<period>M</period>





</resetFrequency>





<resetDatesAdjustments>






<businessDayConvention>MODFOLLOWING</businessDayConvention>






<businessCentersReference href="BCT1"/>





</resetDatesAdjustments>




</resetDates>




<calculationPeriodAmount>





<calculation>






<notionalSchedule>







<notionalStepSchedule>








<initialValue>12300000000</initialValue>








<currency>JPY</currency>







</notionalStepSchedule>






</notionalSchedule>






<floatingRateCalculation>







<floatingRateIndex>JPY-BBSF-BLOOMBERG-15:00</floatingRateIndex>







<indexTenor>








<periodMultiplier>3</periodMultiplier>








<period>M</period>







</indexTenor>






</floatingRateCalculation>






<dayCountFraction>ACT/365.FIXED</dayCountFraction>






<compoundingMethod>Flat</compoundingMethod>





</calculation>




</calculationPeriodAmount>



</swapStream>


</swap>

</contract>

<quotationCharacteristics>


<measureType assetMeasureScheme="http://www.fpml.org/coding-scheme/asset-measure-5-0">CleanGrossCurrentMarketPrice</measureType>

</quotationCharacteristics>

<party id="AMAG">


<partyId>AMAGGB22</partyId>


<partyName>International Bank Asset Management</partyName>


<account id="INTAC1">



<accountId>1234</accountId>



<accountName>SkyAccount</accountName>



<accountBeneficiary href="SKY"/>


</account>

</party>

<party id="SKY">


<partyId partyIdScheme="http://www.sky.org/coding-schem/code-id">SkyLTD</partyId>


<partyName>Sky Limited</partyName>

</party>

<party id="CST">


<partyId>CCSTUS6S</partyId>


<partyName>Standards Slav. Int'l</partyName>


<account id="GEN478">



<accountId>47896325</accountId>



<accountName>Sky General Account</accountName>


</account>

</party>

<party id="FIRST">


<partyId>FIBADEFF</partyId>


<partyName>First International Bank, MozartStrasse, Frankfurt</partyName>

</party>
</FpML>
