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A rchit ect ure
E-Core Annot at ions x

B usiness Pro cess
Port f olio Reconciliat ion x

C red it  D erivat ives 
CDS on MBS x
Loan CDS x
CDS Opt ions x
LCDS Tranches x

Eq uit y D erivat ives 
Condit ional Variance Swaps         x
Correlat ion Swaps         x         
Dividend Swaps         x
Dividend Adjust ment s x
Remodeling work x
Int erest  R at e D er ivat ives 
Swap Cancelable Modif icat ions x
Swap Nondeliverable  Modif icat ions x
First  Compounding Period End Dat e x

Securit y Opt io ns T ask F o rce
Bond and Convert ible Bond Opt ions x

V alid at io n
Validat ion rules improvement          x
C ommod it ies
F p M L- F IX
Pricing  and  R isk
R ep o s and  St o ck Lo ans

Version 4.3 – Details
WD1                          WD2         WD3 WD4   LCWD   LCWD2 TR     REC
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A rchit ect ure
Core Dat a Types x
Updat ed Messaging Archit ect ure x

B usiness Pro cess
Cancellat ion message     x

C ommercial Lo ans
Loan Agreement  Not ices     x
Loan  rules x

Eq uit y D erivat ives 
Opt ions   on   Correlat ion  Swaps     x
Opt ions   on Dividend Swaps     x
Opt ions   on Variance Swaps     x
Const it uent  Exchange Id x
V alid at io n
E-Core  rules x
FX rules  x
Loan  rules x

C red it  D erivat ives 
C ommod it ies
F p M L- F IX
F X
Int erest  R at e D er ivat ives 
Pricing  and  R isk 
R ep o s and  St o ck Lo ans
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A rchit ect ure

B usiness Pro cess
Credit  Event s Processing x
Set t lement  Inf ormat ion x
Generic product x
Opt ion exercise/ expiry x
C ommod it ies
Commodit y Underlyer x
Commodit y Swap x
Commodit y Opt ions x
C red it  D erivat ives 
Credit  Event s Processing x
Validat ion Rules x
C ommercial Lo ans
Loan  rules x
Loan Rollover x
L/ C Management  -   Issuance x
L/ C Management  -   Fee Payment x
L/ C Management  -   Balance Shif t x
Lender Posit ion Record x
Loan Product  and Underlyer x
Eq uit y D erivat ives 

V alid at io n
Credit   Derivat ives   rules x
Coding  Scheme rules x
Loan  rules x
F p M L- F IX
F X
Int erest  R at e D er ivat ives 
Pricing  and  R isk
R ep o s and  St o ck Lo ans
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W o rking  Gro up  /  T imef rame Sep Oct N o v D ec Jan F eb M ar A p r M ay Jun Jul A ug
A rchit ect ure
Mult iple  Namespaces x
Views- Schemas   Generat ion x
Message  Root   Element s x
Def ining Valid   t arget s   f or   every  href x
Removal of  deprecat ed st ruct ure x
Pro d uct  M o d eling  T ask F o rce
Review Product  Modeling Inconsist encies x x
Prior it ize Inconsist encies f or Resolut ion x x
Product  Archit ect ure and Guidelines x x
Asist ing Working Groups wit h implement at ion x x

M essag e M o d eling  T ask F o rce
Business   Messaging x
Lif e Cycle  Event   Ref act or ing x
V alid at io n
Schemat ron (def init ion of  t he validat ion rules) x

Pro d uct  W o rk
FX   Opt ions x
Ref act or ing of  Equit y Opt ions x
Ref act or ing of  IR Opt ions x

Ot her
Replacement  of  A2A messages x

V ersion  5.0   N o t e:
Version 5.0  will  have   No    new   product s   or

business   process   coverage  compared  wit h

Version 4.4

Version 5.0 – Details
FpML – Technical Roadmap

WD1                WD2     WD3       LCWD    TR         REC
2007 2008
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