FpML 4.3 Working Draft 2007-07-05
Schema changes compared to FpML 4.3 Working Draft 2007-05-14
Information extracted from Subversion.

e All subschema files have been sorted using an xsl script to keep consistency.
In addition to this, the following changes have been made:

fpml-allocation-4-3.xsd

Revision 2022 - (view) (download) - [select for diffs]
Modified Fri Jun 29 08:47:34 2007 UTC (4 days, 6 hours ago) by mgratacos
File length: 3385 byte(s)

Diff to previous 1334

Removed floating comments and added them within an annotation. Issue
http://www. fpml .org/issues/view.php?id=384

fpml-asset-4-3.xsd

Revision 2022 - (view) (download) - [select for diffs]
Modified Fri Jun 29 08:47:34 2007 UTC (4 days, 6 hours ago) by mgratacos
File length: 53137 byte(s)

Diff to previous 1922

Removed floating comments and added them within an annotation. Issue
http://www. fpml .org/issues/view.php?id=384

Revision 1922 - (view) (download) - [select for diffs]
Modified Thu Jun 14 17:20:57 2007 UTC (2 weeks, 4 days ago) by mgratacos
File length: 53166 byte(s)

Diff to previous 1846
Updated ConvertibleBond content. Added BondChoice.model. These two

changes are part of the bond option proposal agreed by the SOTF/CDWG.

Revision 1846 - (view) (download) - [select for diffs]
Modified Mon May 28 09:33:12 2007 UTC (5 weeks, 1 day ago) by mgratacos
File length: 52215 byte(s)

Diff to previous 1479

Added AssetReference from shared subschema.

fpml-bond-option-4-3.xsd

Revision 2033 - (view) (download) - [select for diffs]
Modified Fri Jun 29 16:43:11 2007 UTC (5 days, 23 hours ago) by mgratacos




File length: 5335 byte(s)

Diff to previous 1919

Made the following changes:

- Renamed swapCurveReference to referenceSwapCurve.

- Used the FloatingRatelndex.model group within SwapCurveValuation to
keep consistency. As consequence, the spread appears after the
indexTenor.

Revision 1919 - (view) (download) - [select for diffs]
Added Thu Jun 14 17:11:50 2007 UTC (2 weeks, 4 days ago) by mgratacos

File length: 5537 byte(s)
Added subschema for bond options. This is part of the Bond Options
proposal agreed by the SOTF/CDWG.

fpml-cd-4-3.xsd

Revision 2000 - (view) (download) - [select for diffs]

Modified Thu Jun 28 16:53:49 2007 UTC (4 days, 22 hours ago) by mgratacos
File length: 84941 byte(s)

Diff to previous 1918

Added declaration namespace and deprecated attributes to indicate that
element/type has been deprecated. Issue
http://www.fpml .org/issues/view.php?id=382

Revision 1918 - (view) (download) - [select for diffs]
Modified Thu Jun 14 09:46:29 2007 UTC (2 weeks, 5 days ago) by mgratacos
File length: 84647 byte(s)

Diff to previous 1579

Moved the following types to fpml-option-shared.xsd subschema:
CreditEventNotice, CreditEvents, FailureToPay, GracePeriodExtension,
NotifyingParty, PubliclyAvailablelnformation, Restructuring,
RestructuringType, CreditOptionStrike, CreditDefaultSwapOption,
creditDefaultSwapOption. Created new types/elements: FixedRate,
FixedRateReference. This is part of the CDS Options proposal agreed by
the CDWG and available at sotf2 branch.

foml-confirmation-4-3.xsd

Revision 2001 - (view) (download) - [select for diffs]
Modified Thu Jun 28 17:09:02 2007 UTC (4 days, 22 hours ago) by iyermakova
File length: 12710 byte(s)

Diff to previous 1640

typo (“reponse” -> “response”) corrected in the annotation of
"ConfirmationCancelled"




fpml-contract-notification-4-3.xsd

- None

fpml-credit-event-notification-4-3.xsd

Revision 2080 - (view) (download) - [select for diffs]
Modified Thu Jul 5 08:14:58 2007 UTC (7 hours, 37 minutes ago) by mgratacos
File length: 9075 byte(s)

Diff to previous 2021

Moved MimeType complex type from credit-event-notification subschema to
shared.

Revision 2021 - (view) (download) - [select for diffs]
Modified Fri Jun 29 08:38:06 2007 UTC (4 days, 7 hours ago) by mgratacos
File length: 9596 byte(s)

Diff to previous 1333

Removed floating comments and added them within an annotation. Issue
http://www. fpml .org/issues/view.php?id=384

foml-doc-4-3.xsd

Revision 2095 - (view) (download) - [select for diffs]

Modified Mon Jul 9 16:05:08 2007 UTC (47 minutes, 48 seconds ago) by mgratacos
File length: 69193 byte(s)

Diff to previous 2068

Updated PaymentDetail to support collateral per period in dividend
swaps. Deprecated adjustablePaymentDate and adjustedPaymentDate within
PaymentDetail.

Revision 2068 - (view) (download) - [select for diffs]
Modified Tue Jul 3 08:17:22 2007 UTC (2 days, 7 hours ago) by mgratacos
File length: 68558 byte(s)

Diff to previous 2022
Updated build number to 4.

Revision 2022 - (view) (download) - [select for diffs]
Modified Fri Jun 29 08:47:34 2007 UTC (4 days, 7 hours ago) by mgratacos
File length: 68558 byte(s)

Diff to previous 1909

Removed floating comments and added them within an annotation. Issue
http://www. fpml .org/issues/view.php?id=384




Revision 1909 - (view) (download) - [select for diffs]
Modified Wed Jun 13 07:06:45 2007 UTC (2 weeks, 6 days ago) by mgratacos
File length: 68650 byte(s)

Diff to previous 1897

Amended documentation for actual build and expected build attributes
http://www.fpml .org/issues/view.php?id=365

Revision 1897 - (view) (download) - [select for diffs]
Modified Fri Jun 8 15:49:37 2007 UTC (3 weeks, 4 days ago) by mgratacos
File length: 68354 byte(s)

Diff to previous 1882

Added documentation to contractDate
http://www. fpml .org/issues/view.php?id=355

Revision 1882 - (view) (download) - [select for diffs]
Modified Thu Jun 7 09:05:37 2007 UTC (3 weeks, 5 days ago) by mgratacos

File length: 68121 byte(s)

Diff to previous 1876

The description of the versioned[Trade/Contract]ld has been amended
clarifying that the tradeld/contractld is versioned and not the
trade/contract http://www.fpml.org/issues/view.php?id=353

Revision 1876 - (view) (download) - [select for diffs]

Modified Mon Jun 4 07:50:22 2007 UTC (4 weeks, 1 day ago) by mgratacos
File length: 67726 byte(s)

Diff to previous 1847

Corrected typo in documentation of Trade: issue
http://www.fpml .org/issues/view.php?id=376.
Added documentation to governingLaw element.

Revision 1847 - (view) (download) - [select for diffs]

Modified Mon May 28 09:35:59 2007 UTC (5 weeks, 1 day ago) by mgratacos
File length: 67679 byte(s)

Diff to previous 1829

Moved Account and Party components to shared subschema in order to
resolve ecore annotations. Ecore references to Party and Account in
shared were not able to find Party and Account types.

Revision 1829 - (view) (download) - [select for diffs]
Modified Tue May 22 16:02:05 2007 UTC (6 weeks ago) by mgratacos
File length: 71965 byte(s)

Diff to previous 1711
Renamed StandardAttributes.atts to VersionAttributes.atts to clarify

its content.

foml-enum-4-3.xsd




Revision 2000 - (view) (download) - [select for diffs]

Modified Thu Jun 28 16:53:49 2007 UTC (4 days, 23 hours ago) by mgratacos
File length: 80586 byte(s)

Diff to previous 1911

Added declaration namespace and deprecated attributes to indicate that
element/type has been deprecated. Issue
http://www.fpml .org/issues/view.php?id=382

Revision 1911 - (view) (download) - [select for diffs]
Modified Thu Jun 14 09:14:16 2007 UTC (2 weeks, 5 days ago) by mgratacos
File length: 80390 byte(s)

Diff to previous 1218
Updated OptionTypeEnum based on CDS Options proposal agreed by the CDWG

available at sotf2 branch.

fpml-4-3-eqg-shared.xsd

Revision 2092 - (view) (download) - [select for diffs]
Modified Mon Jul 9 12:38:07 2007 UTC (4 hours, 18 minutes ago) by mgratacos
File length: 63427 byte(s)

Diff to previous 1917

Added definition for IndexAdjustmentEvents complex type, solving issue
http://www.fpml .org/issues/view.php?id=338

Revision 1917 - (view) (download) - [select for diffs]
Modified Thu Jun 14 09:41:16 2007 UTC (2 weeks, 5 days ago) by mgratacos
File length: 63207 byte(s)

Diff to previous 1898

Moved the following types to fpml-option-shared.xsd subschema: Asian,
AveragingPeriod, Barrier, Composite, FeaturePayment, FxFeature, Knock,
MarketDisruption, PassThrough, PassThroughltem, Quanto, Trigger,
TriggerEvent. This is part of the CDS Options proposal agreed by the
CDWG and available at sotf2 branch.

Revision 1898 - (view) (download) - [select for diffs]
Modified Fri Jun 8 19:52:00 2007 UTC (3 weeks, 3 days ago) by iyermakova
File length: 78753 byte(s)

Diff to previous 1709

1) To support Future Price Valuation Return Swaps.

- added an optional element "exchangeTradedContractNearest'” of type
"ExchangeTradedContract" to the ‘“ReturnLegValuation” structure, to
reference a Futures Contract on the Exchange.

2) To support fully funded Return Swap
- moved “principalExchangeFeatures” element from “ReturnSwap” to

“ReturnSwapBase” structure. It will make it available to the long and
short forms (transaction supplement)



- made “principalExchanges” element optional in the
“PrincipalExchangeFeatures” structure because i1t is not used and can be
derived from the date.

- made “principalExchangeDate” element optional in the

“PrincipalExchangeDescriptions” structure because it could be possibly
defined in the MCA as relative date.

fpml-eqd-4-3.xsd

Revision 1914 - (view) (download) - [select for diffs]

Modified Thu Jun 14 09:28:29 2007 UTC (2 weeks, 5 days ago) by mgratacos
File length: 29629 byte(s)

Diff to previous 1700

Moved CalendarSpread and StrategyFeature to option-shared subschema
file as part of the CDS Options proposal agreed by the CDWG and
available at sotf2 branch.

fpml-fx-4-3.xsd

- None.

foml-ird-4-3.xsd

Revision 1994 - (view) (download) - [select for diffs]
Modified Thu Jun 28 07:52:43 2007 UTC (5 days, 8 hours ago) by mgratacos
File length: 106282 byte(s)

Diff to previous 1928

Added initialFee within CancelableProvision.

Revision 1928 - (view) (download) - [select for diffs]

Modified Fri Jun 15 08:22:42 2007 UTC (2 weeks, 4 days ago) by mgratacos
File length: 106045 byte(s)

Diff to previous 1848

Replaced SwapStreamReference by InterestRateStreamReference since the
type containing the id attribute is InterestRateStream. Added ecore
annotation to it.

Revision 1848 - (view) (download) - [select for diffs]
Modified Mon May 28 09:37:36 2007 UTC (5 weeks, 1 day ago) by mgratacos
File length: 105895 byte(s)

Diff to previous 1787

Removed include to shared subschema to avoid redundant includes
http://www.fpml .org/issues/view.php?id=370




foml-main-4-3.xsd

Revision 1997 - (view) (download) - [select for diffs]
Modified Thu Jun 28 14:14:34 2007 UTC (5 days, 2 hours ago) by iyermakova
File length: 3854 byte(s)

Diff to previous 1920

Removed repo subschema® include.

Revision 1920 - (view) (download) - [select for diffs]
Modified Thu Jun 14 17:13:55 2007 UTC (2 weeks, 4 days ago) by mgratacos
File length: 3902 byte(s)

Diff to previous 1819

Added include for bond option subschema file.

fpml-matching-status-4-3.xsd

- None.

fpml-mktenv-4-3.xsd

Revision 2022 - (view) (download) - [select for diffs]
Modified Fri Jun 29 08:47:34 2007 UTC (4 days, 7 hours ago) by mgratacos
File length: 36632 byte(s)

Diff to previous 1874

Removed floating comments and added them within an annotation. Issue
http://www.fpml _org/issues/view.php?id=384

Revision 1874 - (view) (download) - [select for diffs]
Modified Thu May 31 10:41:51 2007 UTC (4 weeks, 5 days ago) by mgratacos
File length: 37073 byte(s)

Diff to previous 1850

Changed include from valuation-base subschema to valuation
http://www.fpml .org/issues/view.php?id=370

Revision 1850 - (view) (download) - [select for diffs]

Modified Mon May 28 09:53:31 2007 UTC (5 weeks, 1 day ago) by mgratacos
File length: 37078 byte(s)

Diff to previous 1579

Added MarketReference from valuation subschema.

Moved PricingStructure to shared subschema.

Removed includes to asset and shared

http://www.fpml .org/issues/view.php?id=370

fpml-msg-4-3.xsd




Revision 2087 - (view) (download) - [select for diffs]
Modified Fri Jul 6 08:37:34 2007 UTC (3 days, 8 hours ago) by mgratacos
File length: 25383 byte(s)

Diff to previous 2000
Added documentation for AdditionalData type.

Revision 2000 - (view) (download) - [select for diffs]
Modified Thu Jun 28 16:53:49 2007 UTC (4 days, 23 hours ago) by mgratacos
File length: 24993 byte(s)

Diff to previous 1995

Added declaration namespace and deprecated attributes to indicate that
element/type has been deprecated. Issue
http://www. fpml .org/issues/view.php?id=382

Revision 1995 - (view) (download) - [select for diffs]
Modified Thu Jun 28 09:42:09 2007 UTC (5 days, 6 hours ago) by mgratacos
File length: 24804 byte(s)

Diff to previous 1900

Added documentation to ProblemLocation type
http://www. fpml .org/issues/view.php?id=340

Added locationType attribute that was removed in version 4.2 by
mistake.

Revision 1900 - (view) (download) - [select for diffs]
Modified Fri Jun 8 21:34:16 2007 UTC (3 weeks, 3 days ago) by mgratacos
File length: 23991 byte(s)

Diff to previous 1899

Added documentation to MessageHeader.model
http://www.fpml .org/issues/view.php?id=341

Revision 1899 - (view) (download) - [select for diffs]
Modified Fri Jun 8 21:19:20 2007 UTC (3 weeks, 3 days ago) by mgratacos
File length: 23564 byte(s)

Diff to previous 1640

Added and updated documentation of conversationld
http://www. fpml .org/issues/view.php?id=339

fpml-option-shared-4-3.xsd

Revision 2093 - (view) (download) - [select for diffs]
Modified Mon Jul 9 12:40:14 2007 UTC (4 hours, 21 minutes ago) by mgratacos
File length: 43609 byte(s)

Diff to previous 1915

Added definition for MarketDisruption complex type, solving issue
http://www.fpml .org/issues/view.php?id=337




Revision 1915 - (view) (download) - [select for diffs]

Added Thu Jun 14 09:30:55 2007 UTC (2 weeks, 5 days ago) by mgratacos

File length: 43413 byte(s)

Created new option-shared subschema file containing shared option

components. This is part of the CDS Options proposal agreed by the CDWG
and available at sotf2 branch.

fpml-posttrade-confirmation-4-3.xsd

- None.

fpml-posttrade-execution-4-3.xsd

- None.

fpml-posttrade-negotiation-4-3.xsd

- None.

foml-posttrade-4-3.xsd

Revision 2000 - (view) (download) - [select for diffs]
Modified Thu Jun 28 16:53:49 2007 UTC (4 days, 23 hours ago) by mgratacos
File length: 17960 byte(s)

Diff to previous 1218
Added declaration namespace and deprecated attributes to indicate that

element/type has been deprecated. Issue
http://www. fpml .org/issues/view.php?id=382

foml-pretrade-4-3.xsd

- None.

foml-reconciliation-4-3.xsd

- None.

fpml-repo-4-3.xsd

Has been TAKEN OUT from the Specifications due to lack of industry
support

foml-reporting-4-3.xsd




- None.

fpml-return-swaps-4-3.xsd

Revision 2063 - (view) (download) - [select for diffs]
Modified Mon Jul 2 19:04:06 2007 UTC (2 days, 20 hours ago) by mgratacos
File length: 18298 byte(s)

Diff to previous 2022
Added dividend swaps proposal agreed by EQDWG on June 29, 2007.

Revision 2022 - (view) (download) - [select for diffs]
Modified Fri Jun 29 08:47:34 2007 UTC (4 days, 7 hours ago) by mgratacos
File length: 12520 byte(s)

Diff to previous 2000

Removed floating comments and added them within an annotation. Issue
http://www.fpml .org/issues/view.php?id=384

Revision 2000 - (view) (download) - [select for diffs]

Modified Thu Jun 28 16:53:49 2007 UTC (4 days, 23 hours ago) by mgratacos
File length: 12733 byte(s)

Diff to previous 1697

Added declaration namespace and deprecated attributes to indicate that
element/type has been deprecated. Issue
http://www.fpml .org/issues/view.php?id=382

foml-riskdef-4-3.xsd

- None.

fpml-shared-4-3.xsd

Revision 2083 - (view) (download) - [select for diffs]
Modified Thu Jul 5 14:39:53 2007 UTC (77 minutes, 55 seconds ago) by iyermakova
File length: 162296 byte(s)

Diff to previous 2080
Version of ProductType®s default attribute value (product-type-simple)

was upgraded to "1-2'.

product-type-simple-1-2 will include additional values for "FxSpot",
"BulletPayment', "CreditDefaultlndex”™, "CreditDefaultlndexTranche',
"CreditDefaultBasket, "CreditDefaultBasketTranche', "EquityForward",
"InterestRateSwaption', "TermDeposit', "ConvertibleBondOption",
"DividendSwap', "FxOptionStrategy".

values for "repo™ and "BuySellBack™ were removed

Revision 2080 - (view) (download) - [select for diffs]
Modified Thu Jul 5 08:14:58 2007 UTC (7 hours, 42 minutes ago) by mgratacos




File length: 162296 byte(s)
Diff to previous 2063

Moved MimeType complex type from credit-event-notification subschema to
shared.

Revision 2063 - (view) (download) - [select for diffs]
Modified Mon Jul 2 19:04:06 2007 UTC (2 days, 20 hours ago) by mgratacos
File length: 161775 byte(s)

Diff to previous 2032
Added dividend swaps proposal agreed by EQDWG on June 29, 2007.

Revision 2032 - (view) (download) - [select for diffs]
Modified Fri Jun 29 15:05:17 2007 UTC (6 days ago) by mgratacos
File length: 160904 byte(s)

Diff to previous 2022

Updated version of master confirmation type scheme.

Revision 2022 - (view) (download) - [select for diffs]
Modified Fri Jun 29 08:47:34 2007 UTC (4 days, 7 hours ago) by mgratacos
File length: 160904 byte(s)

Diff to previous 2002

Removed floating comments and added them within an annotation. Issue
http://www.fpml _org/issues/view.php?id=384

Revision 2002 - (view) (download) - [select for diffs]
Modified Thu Jun 28 17:34:49 2007 UTC (4 days, 23 hours ago) by iyermakova
File length: 161179 byte(s)

Diff to previous 2000

Typo corrected:

- (“reponsibility” -> “responsibility”) in the annotation of
“calculationAgentPartyReference” element

- (““correspondent’™) was removed in the annotation of
“Correspondentinformation” type

Revision 2000 - (view) (download) - [select for diffs]
Modified Thu Jun 28 16:53:49 2007 UTC (4 days, 23 hours ago) by mgratacos

File length: 161191 byte(s)

Diff to previous 1923

Added declaration namespace and deprecated attributes to indicate that
element/type has been deprecated. Issue
http://www. fpml .org/issues/view.php?id=382

Revision 1923 - (view) (download) - [select for diffs]

Modified Thu Jun 14 17:22:28 2007 UTC (2 weeks, 4 days ago) by mgratacos
File length: 160859 byte(s)

Diff to previous 1916

Updated ExerciseProcedure, MultipleExercise, and PartialExercise.model
to support bond options. This is part of the bond options proposal
agreed by SOTF/CDWG.




Revision 1916 - (view) (download) - [select for diffs]

Modified Thu Jun 14 09:33:06 2007 UTC (2 weeks, 5 days ago) by mgratacos
File length: 158974 byte(s)

Diff to previous 1903

Added new model groups: PaymentDiscounting.model, Premium.model, and
SettlementAmountOrCurrency.model (from repo file). This is part of the
CDS Options proposal agreed by the CDWG and available at sotf2 branch.

Revision 1903 - (view) (download) - [select for diffs]
Modified Mon Jun 11 16:14:55 2007 UTC (3 weeks, 1 day ago) by mgratacos
File length: 156153 byte(s)

Diff to previous 1853
Added SimplePayment type.

Revision 1853 - (view) (download) - [select for diffs]
Modified Mon May 28 10:31:13 2007 UTC (5 weeks, 1 day ago) by mgratacos
File length: 154461 byte(s)

Diff to previous 1849

Made PricingStructure abstract
http://www. fpml .org/issues/view.php?id=375

Revision 1849 - (view) (download) - [select for diffs]

Modified Mon May 28 09:42:29 2007 UTC (5 weeks, 1 day ago) by mgratacos
File length: 154445 byte(s)

Diff to previous 1836

Added Account and Party types from doc subschema.
Added PricingStructure from mktenv subschema.
Moved AssetReference to asset subschema.

Revision 1836 - (view) (download) - [select for diffs]
Modified Thu May 24 09:01:42 2007 UTC (5 weeks, 5 days ago) by mgratacos
File length: 149790 byte(s)

Diff to previous 1835

Removed ecore annotation from PaymentCurrency/@href since the Currency
type doesn"t have an id attribute.

Revision 1835 - (view) (download) - [select for diffs]

Modified Thu May 24 08:01:21 2007 UTC (5 weeks, 5 days ago) by mgratacos
File length: 149817 byte(s)

Diff to previous 1832

href attribute within FormulaComponent type has been deprecated.
Documentation has been amended accordingly
http://www. fpml .org/issues/view.php?id=214

http://www.fpml .org/issues/view.php?id=208

Revision 1832 - (view) (download) - [select for diffs]
Modified Tue May 22 16:33:05 2007 UTC (6 weeks ago) by mgratacos
File length: 149730 byte(s)

Diff to previous 1831




Added ecore reference to PaymentCurrency type
http://www.fpml .org/issues/view.php?id=208

Revision 1831 - (view) (download) - [select for diffs]
Modified Tue May 22 16:15:19 2007 UTC (6 weeks ago) by mgratacos
File length: 149703 byte(s)

Diff to previous 1579

Updated version uri of business center scheme to 6-3.

fpml-trade-notification-4-3.xsd

Revision 2000 - (view) (download) - [select for diffs]

Modified Thu Jun 28 16:53:49 2007 UTC (4 days, 23 hours ago) by mgratacos
File length: 3743 byte(s)

Diff to previous 1989

Added declaration namespace and deprecated attributes to indicate that
element/type has been deprecated. Issue
http://www.fpml .org/issues/view.php?id=382

Revision 1989 - (view) (download) - [select for diffs]
Modified Mon Jun 25 15:57:30 2007 UTC (8 days ago) by mgratacos
File length: 3222 byte(s)

Diff to previous 1218

Updated annotation of TradeAmended
http://www.fpml .org/issues/view.php?id=383

fpml-tradeexec-4-3.xsd

- None.

fpml-valuation-4-3.xsd

Revision 1852 - (view) (download) - [select for diffs]

Modified Mon May 28 10:08:36 2007 UTC (5 weeks, 1 day ago) by mgratacos
File length: 26517 byte(s)

Diff to previous 1636

Added BasicAssetValuation and Valuation types from valuation-base
subschema.
Moved MarketReference to mktenv subschema.

fpml-valuation-base-4-3.xsd




Revision 1851 - (view) (download) - [select for diffs]
Modified Mon May 28 10:04:54 2007 UTC (5 weeks, 1 day ago) by mgratacos
File length: 8077 byte(s)

Diff to previous 1637

Moved BasicAssetValuation and Valuation types to valuation subschema.

xmldsig-core-schema.xsd

- None.



