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s ] N
I/ Structure of a typical FpML message: FpML root element. There are many root ~ \
| elements defined in FpML for the different '
| | <requestExecution> message types and business processes. :
I (see Business Processes for full list) |
: Header (e.g. sent by, sent to, message id, The header contains standard envelope :
| timestamp. digital signature) information used for electronic messaging. |
| Envelope fields vary depending on the base
I / message type I
I <correlationld>, <sequenceNumber>, ... I~ |
| — Additional fields for message correlation |
I i.e., linking successive messages together |
| Business Event (e.g. <trade>, <novation>) (response, correction, retraction) I
| <trade> . |
I <tradeheader>... The payload of the message is I
| - determined by choosing one business |
| Product (e.g. <swap>, <swaption>, event (e.g., trade, increase, termination) I
| <creditDefaultSwap>) \\ |
| ™N |
| \ I
: SR A product can be specified as part of the |
i |
<party>, <account> event. Products are defined for the
: pary different asset classes (e.g., IRD, CD, FX) '
| ] (see Products Framework for full list) :
| </requestExecution> Product representation can be looser or I
| tighter depending on the view (e.g., |
\ - Confirmation, Reporting) Vi
_______________________________________________ -~
Anatomy of an FpML Message (e.g., requestExecution)
Piintandais < - ———— == -» +-——————- ~
/ \ d \
| Message Abst. | I’ Business Events \I
| |
| | ' |
| RequestMessage | Abst. | : trade H tradePackage :
| . |
| |
|
: concadle | ! amendment H termination !
| ReguestMessage I | I
| |
| |
' Nepconeetabls ' ! increase H novation !
| ReguestMessage I : :
| |
| |
: ResponseMessage | Abst. : | optionExercise H change I
| L | : !
|
: Acknowledgement : | optionExpiry — basketChange |
| | ' |
| |
I I :
I NotificationMessage | Abst. | : deClear — corporateAction |
I I I
| | ! !
| | : withdrawal '— indexChange :
: : ' |
| |
| .
Il All messages are extending | | The set of available events may vary based on |
\  one of the above base message types / \\ the business process or message //
N o e e e e Y Y Y 7 ~ o e e Y —
Base Message Types Business Events
______________ + 4______________\
/. A
. . \
: >> Full List of Business Processes and Messages |
|
\ .
\ Http://mww.fpml.org/docs/FpML5-messaging-framework.pdf //

Business Processes
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