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In response to an action item from the BPWG on 15th August I promised to produce a a new Affirmations Business Process. The following is offered for consideration, review and debate.

The current Affirmation Business Process is seen as incomplete because it has no provision for either rejection or negotiation. The process presented herein describes an Affirmations Business Process that subsumes the existing process and augments it with both negotiation and rejection.

The design constraints under which this has been done are listed below:

1) Introduce as few new message types as possible

2) Ensure that messages can be correlated to an affrimation conversation

3) Ensure rejection can happen at any time from the deal taker

4) Ensure that modification can happen at any time from the deal taker and deal maker

5) Subsumes the existing Affirmation process

The process caters for just two actors playing the roles of Deal Maker and Deal Taker. 

Simple Affirmation

In a simple affirmation the Deal Maker requests that the Deal Taker affirms the trade. This is done through a pair of message exchanges. This  is shown below as a sequence diagram with identity information taken from the messages to ensure correlation to conversations can be achieved.
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Simple Rejection

In a simple rejection of an affirmation the Deal Maker requests that the Deal Taker affirms the trade and the Deal Taker responds with a rejection. This is done through a pair of message exchanges. This  is shown below as a sequence diagram with identity information taken from the messages to ensure correlation to conversations can be achieved.
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Affirmation Modification

In a negotiation the Deal Maker requests that the Deal Taker affirms the trade and the Deal Taker responds with a modify message. The Deal Maker then responds with a further affirm message and so on until the Deal Taker responds with an affirmed message. This  is shown below as a sequence diagram with identity information taken from the messages to ensure correlation to conversations can be achieved.
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Affirmation Modification with Rejection

In a negotiation the Deal Maker requests that the Deal Taker affirms the trade and the Deal Taker responds with a modify message. The Deal Maker then responds with a further affirm message and so on until the Deal Taker responds with rejection message. This  is shown below as a sequence diagram with identity information taken from the messages to ensure correlation to conversations can be achieved.
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Message constraints

The scenarios above, the sequence diagrams and the associated correlation information were based on the “http://www.fpml.org/2005/FpML-4-2” schema for FpML and extended with versionedTradeId. The xsi:types used for the messages and the versionTradeId were as follows:


<tradeHeader>


<partyTradeIdentifier>



<partyReference href="Buyer"/>




<versionedTradeId>





<tradeId tradeIdScheme=







"http://www.abc.com/coding-scheme/trade-id">






CDI290204





</tradeId>





<version>1</version>




</versionedTradeId>



</partyTradeIdentifier>


<partyTradeIdentifier>



<partyReference href="Seller"/>




<versionedTradeId>





<tradeId tradeIdScheme=







"http://www.abc.com/coding-scheme/trade-id">






CDI290204





</tradeId>





<version>1</version>




</versionedTradeId>



</partyTradeIdentifier>


<tradeDate>2002-12-04</tradeDate>

</tradeHeader>
Dyanamic model

The dynamic model that captures the scenarios above is shown below as a pseudo imperative language. This model has been validated against the scenarios, that is the sequence diagrams and correlations have been tested against the model and the model was found to express these scenarios exactly.

Interaction AffirmTrade : publish request of type (fpml:TradeAffirm) from participant dealMaker to dealTaker over the dealTakerChannel channel
While NotAffirmed

Interaction ModifyAffirmTrade : publish notification of type (fpml:ModifyTradeAffirm) from participant dealTaker to dealMaker over the dealTakerChannel channel
Interaction AffirmTrade : publish request of type (fpml:TradeAffirm) from participant dealMaker to dealTaker over the dealTakerChannel channel
Choice :

Interaction RejectAffirmTrade : publish notification of type (fpml:RejectTradeAffirm) from participant dealTaker to dealMaker over the dealTakerChannel channel
Interaction TradeAffirmed : publish notification of type (fpml:TradeAffirmed) from participant dealTaker to dealMaker over the dealTakerChannel channel

Figure 1a: A simple affirmation





Figure 1b: Correlation for a simple affirmation





Figure 2a: A simple rejection of an affirmation





Figure 2b: Correlcation for a simple rejection of an affirmation





Figure 3a: Deal Taker led negotiation of an affirmation





Figure 3b: Correleation for the Deal Taker led negotiation of an affirmation





Figure 4a: Deal Taker led negotiation of an affirmation leading to rejection





Figure 4b: Correlation for Deal Taker led negotiation of an affirmation leading to rejection








