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Examples of messages (FpML <root> elements)

requestPositionReport

positionReport

positionReportAcknowledgement

positionReportException

Option Expiration

Notification

 

requestAllocation

requestAllocationRetracted

allocationAcknowledgement

allocationException

allocationRefused

allocationApproved

requestClearing

requestClearingRetracted

clearingAcknowledgement

clearingException

clearingRefused

clearingStatus

clearingConfirmed

requestConfirmation

requestConfirmationRetracted

confirmationAcknowledgement

confirmationException

confirmationStatus

confirmationAgreed

confirmationDisputed

requestConsent

requestConsentRetracted

consentAcknowledgement

consentException

consentGranted

consentRefused

requestExecution

requestExecutionRetracted

executionAcknowledgement

executionException

executionNotification

executionRetracted

executionAdvice

executionAdviceRetracted

executionAdviceAck (…)

executionAdviceException

tradeChangeAdvice

tradeChangeAdviceRetracted

tradeChangeAdviceAck (…)

tradeChangeAdviceException

optionExpirationNotification

requestValuationReport

valuationReport (also in RK)

valuationReportAcknowledgement

valuationReportException

valuationReportRetracted

requestPortfolio

positionsMatchResults

positionsAcknowledged

positionsAsserted

tradeCashflowsMatchResult

tradeCashflowsAsserted

cancelTradeCashflows

nettedTradeCashflowsAsserted

nettedTradeCashflowsRetracted

nettedTradeCashflowsAck (…)

nettedTradeCashflowsException

nettedTradeCashflowsMatchResult

Margin Call

requestMargin

requestMarginRetracted

marginAcknowledgement

marginException

marginCallStatus

marginCallStatusRetracted

requestCollateralAcceptance

collateralAcceptanceAck (…)

collateralAcceptanceException

collateralProposalStatus

disputeNotification

disputeRetracted

disputeAcknowledgement

disputeException

Collateral Substitution

requestSubstitution

requestSubstitutionRetracted

substitutionStatus

substitutionStatusRetracted

substituteConfirmationStatus

returnConfirmationStatus

Interest Payment

requestInterest

requestInterestRetracted

interestStatus

interestStatusRetracted

interestStatement

positionActivityReport

positionActivityReportAck (…)

positionActivityReportException

eventActivityReport

eventActivityReportAck (…)

eventActivityReportException

partyReport

partyReportAcknowledgement

partyReportException

fpml-confirmation-processes.xsd

fpml-collateral-processes.xsdfpml-reporting.xsd fpml-reconciliation.xsd

fpml-valuation-reporting.xsd

Other

 

creditEventNotification

Transparency View

 

Recordkeeping View

 

Business processes are organized under 6 views: Pretrade (P), Confirmation (C), Reporting (R), Recordkeeping (RK), Transparency (T), Legal (L)

nonpublicExecutionReport

nonpublicExecutionReportRetracted

nonpublicExecutionReportAcknowledgement

nonpublicExecutionReportException

fpml-recordkeeping-processes.xsd

Non-Public Reporting

 

publicExecutionReport

publicExecutionReportRetracted

publicExecutionReportAcknowledgement

publicExecutionReportException

fpml-transparency-processes.xsd

Public Reporting

 

terminatingEventsReport

terminatingEventsReportAck (…)

terminatingEventsReportException

resetReport

resetReportAcknowledgement

resetReportException

exposureReport

exposureReportAcknowledgement

exposureReportException

Large Trader

Reporting

 

fpml-reporting.xsd

Maturity

 

maturityNotification

maturityAcknowledgement

maturityException

Trade Info Update

 

requestTradeReferenceInformationUpdate

requestTradeReferenceInformationUpdateRetracted

tradeReferenceInformationUpdateAcknowledgement

tradeReferenceInformationUpdateException

requestLimitCheck

limitCheckApproved

limitCheckRefused

creditLimitReport

creditLimitException

setCreditLimit

creditLimitResponse

suspendCredit

restoreCredit

orderStatusNotification

Business Processes (continued)

 

fpml-pretrade-processes.xsd

Http://www.fpml.org/docs/FpML5-messaging-framework.pdf

messageRejected

requestRetransmission

requestEventStatus

eventStatusResponse

eventStatusException

serviceNotification

serviceNotificationException

valuationReport

valuationReportAcknowledgement

valuationReportException

valuationReportRetracted

verificationStatusNotification

verificationStatusAcknowledgement

verificationStatusException

Pretrade View

 

Credit Limit Check

 

Clearing Eligibility

 

requestClearingEligibility

clearingEligibility

clearingEligibilityAck(…)

clearingEligibilityExceptionfpml-clearing-processes.xsd à
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Legal View

 

legalDocument

fpml-legal.xsd

    Messages shared across views
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Margin Quote

 

Clearing Eligibility

 

requestMarginQuote

marginQuoteConfirmed

marginQuoteRefused

marginQuoteAck (…)

marginQuoteException

requestClearingEligibility

clearingEligibility

clearingEligibilityException

clearingEligibilityAck(…)

Loan Notices

 
See FpML5-messaging-framework-loan.pdf

Product Definitions

 

(for risk reporting)

(for regulatory reporting)

 Non-Public Reporting (New, simplified reporting messages)

 

(for regulatory reporting)

Standard SCA

 

requestProductDefinitions

requestProductDefinitionsRetracted

productDefinitionsReport

productDefinitionsException

productDefinitionsAcknowledgement

See also the “anatomy of messages” pdf

regulatorReport

regulatorReportWithdrawal

regulatorReportAcknowledgement

regulatorReportException

New

5.10

New

5.10

Expanded 

in 5.10

fpml-reg-reporting.xsd

http://www.fpml.org/docs/FpML5-messaging-framework.pdf
http://www.fpml.org/documents/FpML5-messaging-framework-loan.pdf
http://www.fpml.org/docs/FpML5-messaging-framework-2.pdf
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