ISDA - FpML 4.5 LCWD - Messaging Object Model v2008-11-26

[classification by business event]

FpML
xsi:type=...

.

T T
eq;ues UEES Trade rade Status Novations Terminations Increases Amendments Allocations Cashflow ontrac oan
For Quote Affirmation Confirmation Inqui Matchin Notifications Notifications
; ) ~| RequestTrade RequestTrade #| NovationConsent #| TradeTermination #| Tradelncrease #| TradeAmendment : =| TradeCashflows LoanContract g )
RequestQuote TradeAffirmation Confirmation Status Request Request Request Request RequestAllocation PN ContractCreated Abst. Notice FacilityNotice Abst.
R — - —
(RequestQuote | ] | i‘ TradeAlready | | #[ NovationConsent | #| TradeTermination | #[ Tradelncrease | i‘ TradeAmendment _‘ ) | =| TradeCashflows | l‘ | | ,
b _Rgs%)ﬂsg) oy TradeAffirmed Submitted TradeStatus Granted Respanae Responae Reaponse AllocationCreated MatchResult Contractincreased DrawdownNotice OneOffFeeNotice
Quote | TradeAlready [ RequestTrade | 3 #| NotationConsent | ATRequestTermination] |A[ Requestincrease | A [RequestAmendment _{ Allocation | = CancelTrade | 1{ Contractincreased | InterestPayment OnGoinaFeeNotice
Affirmed Match - Refused Confirmation Confirmation Confirmation Amended Cashflows Cancelled Notice 9ree
<
9 $ o A [ "RequestNovation A Termination A Increase A Amendment Allocation = ; '
7]
AcceptQuote ;; TradeMatched g Confirmation Confirmed Confirmed Confirmed Cancelled RequestPortfolio ContractNovated RepaymentNotice
¥ = R
QuoteAlready c ! TradeAlready o2 A ; *|  TradeAlready AN# @f | 2 = o +| ContractNovated Lclssuance
Expired 2 Matched hevatignilleged Terminated 3 3B hilladeamandally x oSS/ TSRy Cancelled Notice
£ 6 © <
*{ Tradetsmatcres| * Movatonmacned | 5 £ 13 o[ | | acknowisdses | [ |
c [} 1
QuoteUpdated S TradeMismatched NovationMatched 2 z 2 - Modified % Acknowledged ContractCancelled Notice
—_ N 3 N = = (&}
S N e ST T 1S A e o © A =2 - e At
pEenGoaRIaRbeY & 31 TradeUnmatched NovationConfirmed ¥y ¥ ¥ E 3 - ﬁ @ e — rastions | 1{ Ganirqctul |
i Confirmed) | 5 5 o = o] » 0 ? € MatchResults Termination Notice
RS UL AL ) P Y 2 8 g S 2 x x x a
© © T Q ' e} To] [T} =
| 0, — —_ 1 [0} [ [ [ T
@| TradeExecution — ModifyTradeMatch % NovateTrade E 8 € S 3 I ¥ X &1 odusstiosion | [+, ContraciFul A
E P £ I 5§ § § Report TerminationCancelled Notice
o c = @ = =} =
@ ~ % TradeNovated S g é g_ g -§ § é{ PositionReport | +[ ContractPartial | PricingChange
B g onfirmTrade radeNovate 8 g E £ ) 5 ositionRepo Termination Notice
5w Z % s & g ¢ 3
@ ﬁ ~ ) A #ES % 3 g b o 8 &| RequestValuation +| ContractPartial LenderPosition
¥ 3 TradeConfirmed T - T T = S § 8 inati i
® g 7] a 0 ? E [S c £ = Report TerminationCancelled HistoryReport
B3 6 6 6w s & g % %
T 9 ~[~ TradeAlready + < < < c 8 & & . @F e R R S I 3
2 = 4 1 i i i g I ValuationReport | (TradeCreated) 2
s £ Confirmed § 5§ 35 § E £ - ©
= c B - = -~ S N T e i Nt N :
E _ F 5 & = g8 & + ¥
& o ~ ModifyTrade E g 2 3 = & @| TradeExecution g
= Confirmation s o 2 X 3 3 k]
- o) (4] = ] b3 X -
€ o £ © 3 © w S
e * & 8 T ®© 5 < @’ I &
TradeNotFound T 8 £ = Ly | (TradeCancelled)
o £ 5 S 5 =
~[ ~ CancelTrade 8 & < 5 a @| TradeExecution
Confirmation £ E k= s 2 Cancelled
a8 & S E
! T e - _notification-4-
" GancelTradeMatch . = + fpml-contract-notification-4-5.xsd
Note: all novation messages S @ I
extend abstract base types: = fpml-trade-notification-4-5.xsd
~ Confirmation - NovationRequestMessage
Cancelled - NovationResponseMessage
- NovationNotificationMessage
% | TradeAlready
Cancellod * foml-msg-4-5.xsd
~ fpml-confirmation-4-5.xsd Messages
Legend: 3 TradeAlleged $ fpml-matching-status-4-5.xsd

[ Business Event ]
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Business Event
Request Message
Response Message

Notification Message

! foml-tradeexec-4-5.xsd

Deprecated Message replaced by ReplacementMessage

Notification Message (rejected)

Response Message of type TradeErrorResponse (extends ResponseMessage)
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ExtendedMessage is extending base type BaseMessage
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Message Object Model
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