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FpML is a registered trademark of the International Swaps and Derivatives Association, Inc.
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The FpML specifications provided are without warranty of any kind, either expressed or implied, including,
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1 Global Complex Types



1.1 CancelTradeMatch

1.1.1 Description:

ﬁ\ type delll‘inéng the content model for a message requesting that a previously requested TradeMatch process
e cancelled.

1.1.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type RequestMessage)

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

partyTradeldentifier (exactly one occurrence; of the type PartyTradeldentifier) The trade reference
Identifier(s) allocated to the trade by the parties involved.

party (exactly one occurrence; of the t)goe Party) The parties relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved In, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.1.3 Used by:
1.1.4 Derived Types:

1.1.5 Figure:
1.1.6 Schema Fragment:

<xsd: conpl exType name="Cancel TradeMat ch" >
<xsd: annot ati on>
<xsd:; docunentation xnl:lang="en"> .
A type defining the contént nodel for a pessage requesting that a
previously requested TradeMatch process be cancel | ed.
</ xsd: docungent at'i on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> o o
<xsd: el enent name="partyTradeldentifier" type="PartyTradeldentifier">
<xsd:annot ation> | Y
<xsd: docunent ati on xn1;|an?; en" >
The trade reference 1denfifier(s) allocated to the trade
by the parties, involved.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el enrent nane="party" type="Party">
<xsd: annot ati on> .
<xsd: docunentati on xnml :|lang="en">

The parties relating to the trade. These will include, at
a mninmu the prinCipal parties obligated to nake
Baynents_ romtime to tinme during the termof the trade

ut may include other parties involved in, or i nci dent al
to, the trade, such as parties acting in the role of
novation transferor/transferee, broker, calculation
agent, accountant, confirmation agent etc, In particular
Bart|es_ ayli ng or recelving fees, conm ssions etc. nust

e specified if referenced in otherPartyPaynents. |t may
al so service an account of a party that"1s party to the
trade, but is not itself a party to the trade.

</ xsd: docunent at | on>
</ xsd; annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.2 ModifyTradeMatch

1.2.1 Description:

Aty .fe %efining the content of a message requesting that the details of a trade previously sent for matching be
modified.

1.2.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type RequestMessage)

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

trade (exactly one occurrence; of the type Trade) The root element in an FpML trade document.

party (one or more occurrences; of the type Party) The parties relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved in, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.2.3 Used by:
1.2.4 Derived Types:

1.2.5 Figure:
1.2.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Modi f yTr adeMat ch" >
<xsd: annotati on>
<xsd: docunent ati on xm : [ ang="en"> )
A type defining the contéent of a nmessage requesting that the
details of a trade previously sent for nmatching be nodified.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd:. sequence> . ., ., .,
<xsd: el ement nane="trade" type="Trade">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The root elenment in an FpM. trade docunent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunentation xm :|lang="en">

The parties relating to the trade. These will include, at
a mninu the princCipal parties obligated to nmake
Baynents_ romtime to tinme during the termof the trade

ut may include other parties involved in, or i nci dent al
to, the trade, such as parties acting in the role of
novation transferor/transferee, brokéer, calcul ation
agent, accountant, confirmation agent etc, In particular
art|es_Pay|ng or receiving fees, conmm ssions etc. mnust
e specified if referenced in otherPartyPaynents. |t may
al so service an account of a party that is party to the
trade, but is not itself a party to the trade.

</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.3 RequestTradeMatch

1.3.1 Description:

A typﬁ_ defining the content model for a message requesting that the contained trade be put forward for
matching.

1.3.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type RequestMessage)

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

trade (exactly one occurrence; of the type Trade) The root element in an FpML trade document.

party (one or more occurrences; of the type Party) The parties relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved in, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.3.3 Used by:
1.3.4 Derived Types:

1.3.5 Figure:
1.3.6 Schema Fragment:

<xsd: conpl exType nane="Request Tr adeMat ch" >
<xsd: annotati on>
<xsd: docunent ati on xm : [ ang="en" > )
A type deflnln? the contént nodel for a nessage requesting that
the’ contai ned frade be put forward for natching.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd:. sequence> . ., ., .,
<xsd: el ement nane="trade" type="Trade">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The root elenment in an FpM. trade docunent.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunentation xm :|lang="en">

The parties relating to the trade. These will include, at
a mninu the princCipal parties obligated to nmake
Baynents_ romtime to tinme during the termof the trade

ut may include other parties involved in, or i nci dent al
to, the trade, such as parties acting in the role of
novation transferor/transferee, brokéer, calcul ation
agent, accountant, confirmation agent etc, In particular
art|es_Pay|ng or receiving fees, conmm ssions etc. mnust
e specified if referenced in otherPartyPaynents. |t may
al so service an account of a party that is party to the
trade, but is not itself a party to the trade.

</ xsd: docunent at | on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.4 TradeAlreadyMatched

1.4.1 Description:

A type defining the content model for a message sent by a confirmation provider when it believes that one
party has repeated a request to confirm a trade.

1.4.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type ResponseMessage)
* Atype refining the generic message content model to make it specific to response messages.

tradeldentifier (exactly one occurrence; of the type Tradeldentifier) An instance of a unique trade identifier.

party (exactly one occurrence; of the type Party) The parties relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved In, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.4.3 Used by:
1.4.4 Derived Types:

1.4.5 Figure:
1.4.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeAl r eadyMat ched" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
A type defining the contént nodel for a nessage sent bK a
confirmation provider when it believes that one party has
repeated a request to confirma trade
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> o o
<xsd: el enent nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot ati on> .
<xsd: docunmentation xm : |l ang="en"> o
An instance of a unique trade identifier
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement name="party" type="Party">
<xsd: annot ati on> |
<xsd: docunent ati on xn1:|an?E"en">

The parties relating to e trade. These will include, at
a n1n|nun} the prinCipal parties obligated to nake
Baynents, romtinme to tine during the termof the trade

ut may include other parties involved in, or incidental
to, the trade, such as parties acting in the role of
novation transferor/transferee, brokéer, cal culation
agent, accountant, confirnation agent etc, In particular

artles_Paylng or receiving fees, conmm ssions etc. mnust

e specified I'f referenced’in otherPartyPayments. It may
al so service an account of a partY that"is party to the
trade, but is not itself a party to the trade.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



2 Schema listing

<xsd: schenn ecore; nsPrefix="fpm " ecore: package="org.fpm " ecore: docunent Root =" FpM." t ar get Nant
<xsd: i ncl ude_schenmaLocati on="f pm - nsg- 4- 3. xsd"/ >
<xsd: conpl exType name="Cancel TradeMatch" >
<xsd: annot ati on>
<xsd; docunentation xnl:Ilang="en"> )
A type defining the contéent nodel for a nessage requesting that
a previously réequested TradeMatch process be Cancell ed.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> o o
<xsd: el enent name="partyTradeldentifier" type="PartyTradeldentifier">
<xsd: annot ati on> |
<xsd: docunent ati on xn1;|an?;"en"
The trade reference idenfifier(s) allocated to the
trade by the parties involved.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="party" type="Party">
<xsd: annot ati on>

<xsd: docunent ati on xn1:|an9:"en"> )
The parties relating to the trade. These wi Il include,
at a mninum the principal parties obligated to nake
Paynents fromtine to tinme during the termof the

rade, but nmay include other parfies involved in, or

i ncidental to; the trade, such as parties acting in the
role of novation transferor/transferee, broker
cal cul ati on agent, accountant, confirmation agent etc.
In particular, parties paying or receiving fees,
comm ssions etc. nust be Specified if reférenced in
otherPartypaynents. It may al so service an account of a
party that is party to the trade, but is not itself a
party to the trade:

</ xsd: docunent ati on>

</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="Modi f yTradeMat ch" >
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> )
A type defining the content of a nessage requesting that the
details of a trade previously sent for matching be nodified.
</ xsd: docunent ati on>
</ xsd: annot at 1 on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd: el enent nane="trade" type="Trade">
<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en">
The root element in an FpM. trade document.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > .
<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxQccurs="unbounded" >
<xsd: annot at | on>

<xsd: docunent ati on xn1:|an?:"en"> )
The parties relating to the trade. These will include,
at a mnipum the princjpal parties obligated to nake
Faynents fromtinme to tinme durln?,the,tern1of t he
trade, but may I nclude other parfies involved in, or
i ncidental to, the trade, such as_parties acting in the
rol e of novation transferor/transferee, broker
cal cul at1 on agent, accountant, confirmation agent etc.
In particular, parties paying or receiving fees,
comm ssions etc. nust be speCified if reférenced in
otherPartypaynents. It may al so service an account of a
party that 1S party to the trade, but is not itself a

p I
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>



</ xsd: conmpl exCont ent >
</ xsd: conpl exType>
<xsd: co exT pe nane=" Request Tr adeMat ch" >
<xsd annota I on>
<xsd: docunentatlon xm : 1 ang="en"
A type def |n|n? t he content nndel for a nessage requesting that
t he contalned rade be put forward for natching.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd: el enent nane="trade" type="Trade">
<xsd: annot at | on>
<xsd: docunent ati on xni: | ang="en"
The root element in an FPML trade docunent .
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="party" type="Party" m nCccurs="2" maxQccurs="unbounded" >
<xsd: annot at | on>
<xsd: document at i on xnt:lan ="en">

be specrfled if reférenced in
may al so service an account of a

the trade, but is not itself a

The parties relating. t he trade. These wi |l include,
at a mninum the prln |pal parties obligated to nake
aynents fromtine to tine durlng t he terntof t he
trade, but may include other ies involved in, or
I ncidental to;, the trade, suc parties actlng in the
role of novation transferor/transferee br oker,
cal cul ation agent, accountant, confirpation agent etc.
In particul ar, partre pay |ng or receiving fees,

|

t

</ xsd; annotatron>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: extensron>
</ xsd: conp exCont ent >
</ xsd: conP exTy e>
<xsd: co ex Ype nane="Tr adeAl r eadyMat ched" >
<xsd: annota i on>
<xsd: document ati on xm :1ang="en"
A'type defining the contént nDdeI_for a nmessage sent bK a
confirmation provider when it believes that onhe party has
repeated a request to confirma trade.
</ xsd: docunent at'i on>
</ xsd: annot at i on>
<xsd: conplebentent
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> o o
<xsd: el enent nane="tradel dentifier" type="Tradeldentifier">
<xsd: annot at | on>
<xsd: docunent ati on xm : Ian?:"en"? o
An instance of a unique trade identifier
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="party" type="Party">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en"

The parties relating to he trade These wi || include,
at a n1nrnun1 t he prlnC|pa partles obllgated to make
Paynents romtime to tine urrng e ternrof t he

rade, but nmay |nclude ot er ies involved in, or
incidental to, the trade, suc parties ctlng in the
rol e of novation transferor/transferee br oker,
cal cul ation agent, accountant, confirpation agent etc.
I'n particular, parties paying or receiving fees,
conm ssions etc. nust be specrfled if reférenced in

t t mpy al so service an account of a

|
y to the trade, but is not itself a

</ xsd; annotat|0n>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conplebentent>
</ xsd: conpl exType>
</ xsd: schena>
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