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1 Global Complex Types



1.1 BestFitTrade

1.1.1 Description:
A type used to record the differences between the current trade and another indicated trade.
1.1.2 Contents:

tradeldentifier (exactly one occurrence; of the type Tradeldentifier) The identifier for the trade compared
against.

differomlences (zero or more occurrences; of the type TradeDifference) An optional set of detailed difference
records.

1.1.3 Used by:
*  Complex type: TradeMismatched

1.1.4 Derived Types:

1.1.5 Figure:

@ tradel dentifier
S Tradeldentifier

=B
C differences
*
TradeDifference

BestFitTrade

1.1.6 Schema Fragment:

<xsd: conpl exType nane="BestFit Trade">
<xsd: annotati on>
<xsd: docunentation xnm : Il ang="en">
A type used to record the differences between the current trade
and” anot her indicated trade.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence> o o
<xsd: el enment nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot ati on>
<xsd: docunent ati on xm ;I ang="en"> )
The identifier for the tifade conpared against.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > ) ) )
<xsd: el ement nanme="di fferences" type="TradeDi fference" m nCccurs="0" maxQOccur s="unbounded":
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en">
An optional set of detailed difference records.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeMismatched

1.2 CancelTradeConfirmation

1.2.1 Description:

A type defining the content model for a message requesting that a previously requested TradeConfirmation
process be cancelled.

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.

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 type Party) The parties obligated to make payments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

1.2.3 Used by:
1.2.4 Derived Types:

1.2.5 Figure:

@ party Tradel dentifier
'S PartyTradel dentifier

-
@ party
Party

Cancel TradeConfirmation

1.2.6 Schema Fragment:

<xsd: conpl exType name="Cancel TradeConfirmation">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en"> )
A type defining the contént nodel for a nessage requesting that a
previously requested TradeConfirmation procesS be cancel | ed.
</ xsd: docungent at'i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> o o
<xsd: el ement nane="partyTradel dentifier" 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 at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement nane="party" type="Party">
<xsd: annot ati on> .
<xsd: docunentatjon xnm :|lang="en">

The parties obligated to nmake paynents fromtine to tine
during the termof the trade. This will |nclude, at a
m nimum the principal parties involved in the swap or.
forward rate agreenent. Other parties paylng or receiving
fees, comm ssions etc. nmust al so be specified If
referenced in other party paynents.

</ xsd: docunent ati on>



</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.3 CancelTradeMatch

1.3.1 Description:

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

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.

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 type Party) The parties obligated to make payments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

1.3.3 Used by:

1.3.4 Derived Types:

1.3.5 Figure:
@ party Tradel dentifier
'S Party Tradel dentifier
_
Cancel TradeMatch Y party
Party

1.3.6 Schema Fragment:

<xsd: conpl exType name="Cancel TradeMat ch" >
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="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 i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> o o
<xsd: el ement nane="partyTradel dentifier" 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 at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement nane="party" type="Party">
<xsd: annot ati on> .
<xsd: docunentatjon xnm :|lang="en">

The parties obligated to nmake paynents fromtine to tine
during the termof the trade. This will |nclude, at a
m nimum the principal parties involved in the swap or.
forward rate agreenent. Other parties paylng or receiving
fees, comm ssions etc. nmust al so be specified If
referenced in other party paynents.

</ xsd: docunent ati on>



</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.4 ConfirmationCancelled

1.4.1 Description:

A type defining the content model for the message generated in reponse to a CancelConfirmation request
under normal circumstances.

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 obligated to make payments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

1.4.3 Used by:
1.4.4 Derived Types:

1.4.5 Figure:

@ tradel dentifier
‘ Tradel dentifier

_
@ party
Party

1.4.6 Schema Fragment:

ConfirmationCancelled

<xsd: conpl exType name="Confirmati onCancel | ed">
<xsd: annot ati on> _
<xsd; docunentation xnl:lang="en"> )
A type defining the contéent nodel for the nessage generated in
reponse to a Cancel Confirmation request under norna
cl rcunst ances. |
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> e o
<xsd: el ement nane="tradeldentifier" type="Tradeldentifier">
<xsd:annot ation> | Y
<xsd: docunent ati on xnl:lan?= en" > o
An instance of a unique trade identifier
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="party" type="Party">
<xsd: annot ati on> .
<xsd: docunentatjon xm :lang="en">
The parties obligated to make paynments fr
during the termof the trade. This wll |
nimim the principal parties involved
forward rate agreenent. Ot her parties pay
fees, comm ssions etc. must al so be spec
referenced i n other party paynents.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>



</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.5 ConfirmTrade

1.5.1 Description:

A type defining the content model for a message that indicates acceptance of a previously matched trade.

1.5.2 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 type Party) The parties obligated to make payments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

1.5.3 Used by:

1.5.4 Derived Types:

1.5.5 Figure:
@ party Tradel dentifier
S PartyTradel dentifier
ConfirmTrade — Y party
Party

1.5.6 Schema Fragment:

<xsd: conpl exType nanme="Confirmlrade">
<xsd: annotati on>
<xsd: docunentation xm :lang="en"> o
A type defining the content nodel for a nmessage that indicates
acceptance of a previously matched trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> o o
<xsd: el ement name="partyTradeldentifier" type="PartyTradeldentifier">
<xsd: annot ati on> |
<xsd: docunent ati on xn1;|an?;"en">
The trade reference idenfifier(s) allocated to the trade
y the parties_invol ved.
</ x5d: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
<xsd: el ement name="party" type="Party">
<xsd: annot ati on> .
<xsd: docunentatjon xnl:|lang="en">

The parties obligated to nmake gaynents fromtime to tine
during the termof the trade. This will include, at a
mnimum the principal parties involved in the swap or,
forward rate agreenent. Other parties payling or receiving
fees, commissions etc. nmust al so be specifiéd if
referenced in other party paynments.

</ xsd: docunent ati on>

</ xsd: annot ati on>



</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.6 ModifyTradeConfirmation

1.6.1 Description:

A tyPe defining the content model for a message requesting that the details of a trade previously sent for
confirmation be changed.

1.6.2 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 obligated to make payments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

1.6.3 Used by:

1.6.4 Derived Types:

1.6.5 Figure:
®trade
* Trade
_ - [E
ModifyTradeConfirmation 2 Qparty a
2147483647 Party

1.6.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Modi f yTradeConfi rnati on">
<xsd: annotati on>
<xsd: docunentation xm :lang="en">
A type defining the contéent nodel for a nmessage. reque
the details of "a trade previously sent for confirmati
changed. )
</ xsd: docunent ati on>
</ xsd: annot at | 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 documnent.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent > .
<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxCccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunentatjon xnl:|lang="en">

The parties obligated to nmake gaynents fromtime to tine
during the termof the trade. This will include, at a
mnimum the principal parties involved in the swap or,
forward rate agreenent. Other parties payling or receiving
fees, commissions etc. nmust al so be specifiéd if
referenced in other party paynments.

</ xsd: docunent ati on>

</ xsd: annot ati on>



</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.7 ModifyTradeMatch

1.7.1 Description:

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

1.7.2 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 obligated to make payments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

1.7.3 Used by:

1.7.4 Derived Types:

1.7.5 Figure:
@ trade %%
S Trade
: EH
ModifyTradeMatch AL party
2147483647 Party

1.7.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Modi f yTr adeMat ch" >
<xsd: annotati on>
<xsd: docunentation xnm :lang="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 i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd: el ement nanme="trade" type="Trade">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The root element in an FpM. trade docunent.
</ xsd: docunent at |1 on>
</ xsd; annot at1 on>
</ xsd: el ement > .
<xsd: el ement nane="party" type="Party" m nQccurs="2" maxCccurs="unbounded" >
<xsd: annot ati on> _
<xsd: docunentatijon xnl:Ilang="en">

The parties obligated to nmake paynents fromtine to tine
during the termof the trade. This will |nclude, at a

m nimum the principal parties involved in the swap or.
forward rate agreenment. Other parties paylng or receiving
fees, comm ssions etc. nmust al so be specified If
referenced in other party paynents.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >



</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.8 RequestTradeConfirmation

1.8.1 Description:

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

1.8.2 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 obligated to make payments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

1.8.3 Used by:
1.8.4 Derived Types:

1.8.5 Figure:

®trade
S Trade

RequestTradeConfirmation 2 ‘
_(oo party
Party

2147483647

1.8.6 Schema Fragment:

<xsd: conplexType nane="Request TradeConfirmati on">
<xsd: annot at i on>
<xsd: docunentation xm :lang="en">
A type deflnln? t he cont ent nDdeI for a nessage requesting that
the conta|ned rade be put forward for matching and confirmation.
</ 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: docurent ati on xm : | ang="e
The root element in an FpM. trade docunent .
</ xsd: docunent at i on>
</ xsd; annot at1 on>
</ xsd: el ement > .
<xsd: el enent nane="party" type="Party" m nCccurs="2" maxQccurs="unbounded" >
<xsd: annot at | on>
<xsd: docunent atj on xni :|ang="en">

The part|es obli1gated to nmake paynents fromtine to ti
during the termof the trade. This wll |nclude, at a

m nimum the principal parties involved in the swap or
forward rate agreenent. Other parties paylng or receiving
fees, comm ssions etc. nmust al so be specified If

referenced in other party paynents.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >



</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.9 RequestTradeMatch

1.9.1 Description:

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

1.9.2 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 obligated to make payments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

1.9.3 Used by:
1.9.4 Derived Types:

1.9.5 Figure:

@ trade
S Trade

_

RequestTradeMatch 2@ party |
2147483647 Party

1.9.6 Schema Fragment:

<xsd: conplexType nane=" Request Tr adeMat ch" >
<xsd: annot at i on>
<xsd: docunentation xm :lang="en">
A type deflnln? t he cont ent nDdeI for a nessage requesting that
the conta|ned rade be put forward for nmatching.
</ 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: docurent ati on xm : | ang="e
The root element in an FpM. trade docunent .
</ xsd: docunent at i on>
</ xsd; annot at1 on>
</ xsd: el ement > .
<xsd: el enent nane="party" type="Party" m nCccurs="2" maxQccurs="unbounded" >
<xsd: annot at | on>
<xsd: docunent atj on xni :|ang="en">

The part|es obli1gated to nmake paynents fromtine to ti
during the termof the trade. This wll |nclude, at a

m nimum the principal parties involved in the swap or
forward rate agreenent. Other parties paylng or receiving
fees, comm ssions etc. nmust al so be specified If

referenced in other party paynents.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >



</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.10 TradeAffirmation

1.10.1 Description:

A tyge defining the content model for a message that indicates that a trade is considered affirmed by the
sender.

1.10.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

* Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

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 obligated to make payments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

1.10.3 Used by:
1.10.4 Derived Types:

1.10.5 Figure:

@®trade
S Trade

_

TradeAffirmation
CZ @ party %
2147483647 Party

1.10.6 Schema Fragment:

<xsd: conplexType nane="TradeAf firmati on">
<xsd: annot at i on>
<xsd docunentation xnl : I ang="en" S
Ype defining the contént nDdeI for a nessage that indicates
tha a trade 1S considered affirmed by the sender.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Notifi cati onMessage">
<xsd: sequence>
<xsd: el enent nane="trade" type="Trade">
<xsd: annot at | on>
<xsd: docurent ati on xm : | ang="e
The root element in an FpM. trade docunent .
</ xsd: docunent at i on>
</ xsd; annot at1 on>
</ xsd: el ement > .
<xsd: el enent nane="party" type="Party" m nCccurs="2" maxQccurs="unbounded" >
<xsd: annot at | on>
<xsd: docunent atj on xni :|ang="en">

The part|es obli1gated to nmake paynents fromtine to ti
during the termof the trade. This wll |nclude, at a

m nimum the principal parties involved in the swap or
forward rate agreenent. Other parties paylng or receiving
fees, comm ssions etc. nmust al so be specified If

referenced in other party paynents.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >



</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.11 TradeAffirmed

1.11.1 Description:

A type defining the content model for a message generated when a party confirms that a trade is affirmed.
1.11.2 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 (one or more occurrences; of the type Tradeldentifier) An instance of a unique trade identifier.

party (one or more occurrences; of the type Party) The parties obligated to make payments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

1.11.3 Used by:
1.11.4 Derived Types:

1.11.5 Figure:

@ tradel dentifier a

Tradel dentifier

L 4
TradeAffirmed

@ party
Party

—Q
_
9

1.11.6 Schema Fragment:

<xsd: conpl exType nanme="TradeAffirned">
<xsd: annot ati on>
<xsd: docunment ati on xm : |l ang="en">
A type defining the contént nodel for a
party confirns that a trade is affirned.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> e o
<xsd: el ement nane="tradeldentifier" type="Tradeldentifier" nmaxCccurs="unbounded">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en"> o
An instance of a unique trade identifier
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el emrent nane="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on> .
<xsd: docunentatjon xm :lang="en">

nmessage generated when a

The parties obligated to make paynments fromtime to tine
during the termof the trade. This wll |nclude, at a

m nimum the principal parties involved in the swap or,
forward rate agreenent. Cther parties paying or_ receiving
fees, comm ssions etc. nmust al so be specified if
referenced in other party paynents.

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



</ xsd: conpl exType>



1.12 TradeAlleged

1.12.1 Description:

A type defining the content model for a message sent by a confirmation provider when it believes that one
party has been tardy in providing its side of a transaction.

1.12.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

* Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

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

bestFitTradeld (zero or more occurrences; of the type Tradeldentifier) A trade identifier for a transaction that
closely resembles the characteristics of the trade under consideration.

party (one or more occurrences; of the type Party) The parties obligated to make payments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

1.12.3 Used by:

1.12.4 Derived Types:

1.12.5 Figure:
@ tradel dentifier
Tradel dentifier
¢ ~| ® bestFitTradeld
TradeAlleged — CTradeldentifier a
o @ party
Party

1.12.6 Schema Fragment:

<xsd:conp|exT¥pe name="Tr adeAl | eged" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
A type defining the contént node|
confirmation provider when it bel
tardy in providing its side of at
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> o o
<xsd: el ement nanme="tradeldentifier" type="Tradeldentifier">
<xsd: annot ati on>
<xsd: docunmentati on xm : | ang="en"> o
An instance of a unique trade identifier
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) o )
<xsd: el ement nanme="best Fit Tradel d" type="Tradeldentifier" m nCccurs="0" naxQOccurs="unbc
<xsd: annot ati on>
<xsd: docunentatijon xm :Ilang="en">
Atrade identifier for a“transaction that closely

for a nessage sent bK a
eves that ohe party has been
ransacti on.



resenbl es the characteristics of the trade under
consi deration. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on> |
<xsd: docunentatjon xnl:Ilang="en">
The parties obligated to nmake paynments fr
during the termof the trade. This will |
m ni mum the principal parties involved
forward rate agreenent. Ot her parties pay
fees, comi ssions etc. nmust al so be spec
referenced in other party payments.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

i
d
e swap or
0



1.13 TradeAlreadyMatched

1.13.1 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.

1.13.2 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 obligated to make payments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

1.13.3 Used by:

1.13.4 Derived Types:

1.13.5 Figure:
@ tradel dentifier
‘ Tradel dentifier
TradeAlreadyMatched — Qparty
Party

1.13.6 Schema Fragment:

<xsd: conpl exType name="TradeAl r eadyMat ched" >
<xsd: annot ati on> _
<xsd; docunentation xnl:lang="en">
A type defining the contént nodel for a nessage 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 | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> e o
<xsd: el ement nane="tradeldentifier" type="Tradeldentifier">
<xsd:annot ation> | Y
<xsd: docunent ati on xnl:lan?= en" > o
An instance of a unique trade identifier
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="party" type="Party">
<xsd: annot ati on> .
<xsd: docunentatjon xm :lang="en">
The parties obligated to make paynments fr
during the termof the trade. This wll |
nimim the principal parties involved
forward rate agreenent. Ot her parties pay
fees, comm ssions etc. must al so be spec
referenced i n other party paynents.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>



</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.14 TradeAlreadySubmitted

1.14.1 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.

1.14.2 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 obligated to make payments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

1.14.3 Used by:

1.14.4 Derived Types:

1.14.5 Figure:
@ tradel dentifier
‘ Tradel dentifier
TradeAlreadySubmitted — Oparty
Party

1.14.6 Schema Fragment:

<xsd: conpl exType name="TradeAl readySubnitted">
<xsd: annot ati on> _
<xsd; docunentation xnl:lang="en">
A type defining the contént nodel for a nessage 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 | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> e o
<xsd: el ement nane="tradeldentifier" type="Tradeldentifier">
<xsd:annot ation> | Y
<xsd: docunent ati on xnl:lan?= en" > o
An instance of a unique trade identifier
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="party" type="Party">
<xsd: annot ati on> .
<xsd: docunentatjon xm :lang="en">
The parties obligated to make paynments fr
during the termof the trade. This wll |
nimim the principal parties involved
forward rate agreenent. Ot her parties pay
fees, comm ssions etc. must al so be spec
referenced i n other party paynents.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>



</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.15 TradeConfirmed

1.15.1 Description:

A type defining the content model of a message generated when a trade is determined to be confirmed.

1.15.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

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 obligated to make payments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

1.15.3 Used by:

1.15.4 Derived Types:

1.15.5 Figure:
®trade
S Trade
E ——
TradeConfirmed 2 Qparty
2147483647 Party

1.15.6 Schema Fragment:

<xsd:c0np|exT¥pe nane="Tr adeConfi r med" >
<xsd: annot ati on>
<xsd:; docunentation xnl:lang="en">
A type defining the contént npdel of a message generated when a
trade is deterprined to be confirned.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conpl exContent> L _ .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<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 ement > )
<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxQccurs="unbounded" >
<xsd: annot ati on> |
<xsd: docunentatjon xm : Il ang="en">

The parties obligated to nake ?aynEnts fromtime to tine
during the termof the trade. This will include, at a
m nimum the principal parties involved in the swap or,
forward rate agreenent. Other parties paying or_ receiving
fees, commissions etc. nust al so be specifiéd if
referenced in other party paynments.

a

</ xsd: docunent
</ xsd; annot ati on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>

tion>



</ xsd: conmpl exCont ent >
</ xsd: conpl exType>



1.16 TradeDifference

1.16.1 Description:
A type used to record the details of a difference between two business objects/
1.16.2 Contents:

differenceType (exactly one occurrence; of the type DifferenceTypeEnum) The type of difference that exists.

differenceSeverity (exactly one occurrence; of the type DifferenceSeverityEnum) An indication of the severity
of the difference.

element (exactly one occurrence; of the type xsd:string) The name of the element affected.

basePath (zero or one occurrence; of the type xsd:string) XPath to the element in the base object.
baseValue (zero or one occurrence; of the type xsd:string) The valie of the element in the base object.
otherPath (zero or one occurrence; of the type xsd:string) XPath to the element in the other object.
otherValue (zero or one occurrence; of the type xsd:string) Value of the element in the other trade.

miasingEIement (zero or more occurrences; of the type xsd:string) Element(s) that are missing in the other
trade.

eﬁtraEIement (zero or more occurrences; of the type xsd:string) Element(s) that are extraneous in the other
object.

message (exactly one occurrence; of the type xsd:string) A human readable description of the problem.
1.16.3 Used by:

Complex type: BestFitTrade
Complex type: TradeCashflowsProposedMatch
*  Complex type: TradeMatched

1.16.4 Derived Types:

1.16.5 Figure:


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.BestFitTrade
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-cashflow-matching-4-2.xsd#Complex.TradeCashflowsProposedMatch
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-05-08/html/fpml-tradeexec-4-2.xsd#Complex.TradeMatched

@ differenceType a

DifferenceTypeEnum

DifferenceSeverityEnum

@ clement
string

@ basePath

string

®baseValue
'S string

. [
TradeDifference @ otherPath
string

@ otherValue a

string

@ missingElement a

@ differenceSeverity a

O

O

O

O

©

string

©

string

@ extraElement a

@ message

string

1.16.6 Schema Fragment:

<xsd: conpl exType name="TradeDi ff erence">
<xsd: annot ati on>
<xsd; docunentation xnl : |l ang="en"> )
A type used to record the details of a difference between two
busi ness ob{ects/
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> . .
<xsd: el ement nane="differenceType" type="DifferenceTypeEnuni >
<xsd: annot ati on>
<xsd: docunent at i on xn1:|anﬂ:"en">
The type of difference that exists.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) ) )
<xsd: el enrent nanme="differenceSeverity" type="DifferenceSeverityEnuni>
<xsd:annot ation> | L
<xsd: docunentation xpl :Ilang="en"> )
An indication of the severity of the difference.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent > )
<xsd: el enent nane="el enent" type="xsd:string">
<xsd: annot ati on>
<xsd: docunentatjon xm : | ang="en">
The nane of the el ement affected.
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent > i i
<xsd: el ement nane="basePat h" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunment ati on xm :| ang="en" > .
XPath to the element in the base object.
</ xsd: docunent ati on>



</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent name="baseVal ue" type="xsd:string" m nCccurs="0">
<xsd: annot at i on>
<xsd: documrent ati on xml : | ang="en" > )
The valie of the elenent in the base object.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: el ement nanme="ot her Pat h" type="xsd:str|ng" m nQccur s="0">
<xsd: annot at i on>
<xsd: document ati on xni: !an?
XPath to the el enent in the other obj ect.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el enent nane="ot her Val ue" type:"xsd:strlng" m nQccur s="0">
<xsd: annot at i on>
<xsd: document ati on xni : !an?
Vai ue of the element in the other trade.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >

<xsd: el enent nane="m ssi ngEl enent" type="xsd: string" m nQccurs="0" maxQccur s="unbounded" >

<xsd: annot ati on>
<xsd: docunentation xnl :|ang="en"
Elenent (s) that are mssing in the ot her trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="extraEl enent" type="xsd:string" m nCccurs="0"
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en">
Elenent(s) that are extraneous in the other object.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nane="nessage" type="xsd:str|ng">
<xsd: annot at | on>
<xsd: document ati on xni : Ian?
human readabl e description of t he probl em
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>

maxCccur s="unbounded" >



1.17 TradeMatched

1.17.1 Description:

A type defining the content model for a message indicating that a correlation has been made between two
transactions.

1.17.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

* Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

tradeldentifier (one or more occurrences; of the type Tradeldentifier) An instance of a unique trade identifier.
differences (zero or more occurrences; of the type TradeDifference)

party (one or more occurrences; of the type Party) The parties obligated to make payments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

1.17.3 Used by:
1.17.4 Derived Types:

1.17.5 Figure:

@ @ tradel dentifier
Tradel dentifier

* - @ @ differences E]
TradeMatched TradeDifference

@ part
@) Part';’ar y

1.17.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeMat ched" >
<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> o )
A type defining the contént nodel for a nessa?e i ndi cating that a
correl ati on haS been made between two transactions.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> o o
<xsd: el ement nane="tradeldentifier" type="Tradeldentifier" nmaxCccurs="unbounded">
<xsd: annot ati on> _
<xsd: docunmentation xm : | ang="en"> o
An instance of a unique trade identifier.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) . .
<xsd: el ement nane="differences" type="TradeDi fference" mi nCccurs="0" nmaxCccurs="unbounc
<xsd: el ement nanme="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on> _
<xsd: docunentatjon xn:|lang="en"> )
The parties obligated to make paynments fromtinme t
during the termof the trade. This will include, a

otine
t a



m ni mum the principal parties involved in the swap or
forward rate agreenent. Other parties paying or receiving
fees, commssions etc. nmust al so be specified If

referenced in other party paynents.
</ xsd: docunent at i on>
</ xsd: annot at i on>

</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>

</ xsd: conpl exCont ent >

</ xsd: conpl exType>



1.18 TradeMismatched

1.18.1 Description:

A type defining the content model of a message generated when a trade is determined to be mismatched.
1.18.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

tradeldentifier (exactly one occurrence; of the type Tradeldentifier) An instance of a unique trade identifier.
bestFitTrade (zero or more occurrences; of the type BestFitTrade)

party (one or more occurrences; of the type Party) The parties obligated to make payments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

1.18.3 Used by:

1.18.4 Derived Types:

1.18.5 Figure:
@ tradel dentifier
Tradel dentifier
* ~| ® bestFitTrade
TradeMismatched — C BestFitTrade

@ part
oML

1.18.6 Schema Fragment:

<xsd: conpl exType name="TradeM smat ched" >
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en">
A type defining the contéent nodel of a message generated when a
trade is deterpined to be m smatched.
</ xsd: docunent at |1 on>
</ xsd: annot at 1 on>
<xsd. conpl exContent> L _ .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> o o
<xsd: el enent nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot ati on> .
<xsd: docunmentation xm :| an?:"en"? o
An instance of a unique trade identifier.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="best Fit Trade" type="BestFitTrade" m nCccurs="0" maxQOccur s="unboundec
<xsd: el emrent nane="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on> .
<xsd: docunentatjon xm : |l ang="en">
The parties obligated to make [Ia_ayments fr
during the termof the trade. This wll |
m ni nim the principal parties involved i

omtinme to tine
ncl ude, at a
n the swap or



forward rate agreement. Qther parties pa
fees, comm ssions etc. must al so be spec

referenced i n other party paynents.
</ 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>

in
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d

or
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1.19 TradeUnmatched

1.19.1 Description:

A type defining the content model of a message generated when a trade is determined to be unmatched.

1.19.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

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

bestFitTradeld (zero or more occurrences; of the type Tradeldentifier) A trade identifier for a transaction that
closely resembles the characteristics of the trade under consideration.

party (one or more occurrences; of the type Party) The parties obligated to make payments from time to time
during the term of the trade. This will include, at a minimum, the principal parties involved in the swap or
forward rate agreement. Other parties paying or receiving fees, commissions etc. must also be specified if
referenced in other party payments.

1.19.3 Used by:
1.19.4 Derived Types:

1.19.5 Figure:

@ tradel dentifier a

Tradel dentifier

* @ bestFitTradeld
TradeUnmatched ] C Tradel dentifier

® ® party a
Party

1.19.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeUnnmat ched" >
<xsd: annotati on>
<xsd: docunentation xnl :lang="en">
A type defining the contéent nodel of a nmessage generated when a
trade is deterpnined to be unmatched.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> o o
<xsd: el ement nanme="tradeldentifier" type="Tradeldentifier">
<xsd: annot ati on> _
<xsd: docunmentation xm : | ang="en"> o
An instance of a unique trade identifier.
</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement > ) o .
<xsd: el ement nane="best Fit Tradel d" type="Tradeldentifier" m nCccurs="0" naxQOccurs="unbc
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
Atrade identifier for atransaction that closely
resenbl es the characteristics of the trade under
consi derati on.



</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el ement nane="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on> |

<xsd: docunentatjon xnm :Ilang="en"> )
The parties obligated to nake %aynents fromtinme to tine
during the termof the trade. This will |nclude, at a
m nimum the principal parties involved in the swap or,
forward rate agreenent. Other parties paying or receiving
fees, comm ssions etc. nmust al so be specified If
referenced in other party paynents.

</xsd:docunEntgt|on>

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



2 Schema listing

<xsd: schenma t arget Nanmespace="http://wmv. f pm . or g/ 2005/ FpM.- 4- 2" el ement For nDef aul t =" qual i fi ed"
<xsd: I ncl ude schenHLocatlon:Tf9n1—nsg-4—2.xsd />
<xsd: conpl exType nanme="BestFit Trade">
<xsd: annot ati on>
<xsd; docunent ati on xnl : Il ang="en">
A type used to record the differences between the current trade
and” anot her indi cated trade.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> o o
<xsd: el ement nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot ati on>
<xsd: docunent ati on xnl ;| ang="en"> )
The identifier for the trade conpared agai nst.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) . )
<xsd: el ement nane="differences" type="TradeDi fference" mi nCccurs="0" maxCccur s="unboundec
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en">
An optional set of detalled difference records.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> ) )
<xsd: conpl exType name="Cancel TradeConfirmati on">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> )
A type defining the contéent nodel for a nessage requesting that
a preV|ousI¥ requested TradeConfirmation 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: annotation> . .
<xsd: docunentation xnl ;lang="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: annotation> . .
<xsd: docunentatjon xn:Ilang="en">

The parties obligated to make paynments fromtinme to

time during the termof the trade. This will | nclude

at a mnimum the principal parties involved in the

swap. or forward rate agreenment. Qther parties paylnP_or

recei ving fees, conm sSions etc. nust also be specified
S

if referénced I n other party paynent
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Cancel TradeMat ch" >
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" > )
A type defining the content nmodel for a message requesting that
a preV|oust requested TradeMatch process be cCancelle
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> o o
<xsd: el ement nane="partyTradeldentifier" type="PartyTradeldentifier">
<xsd: annot ati on> _
<xsd: docunent ati on xn1;|an?;"en"
The trade reference identifier(s) allocated to the
trade by the parties involved.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
<xsd: el emrent nane="party" type="Party">



<xsd: annot ati on>

<xsd: docunent ati on xni Iang="en"> )
The parties obllga ed make paynents fromtine to
time during the termof the trade. This will |nclude,
at a mininmum the Pr nC| al parties involved in the
swap, or forward rate agree ment. Other parties paylnP_or
receiving fees, conmissions etc. nust al so be specified
if referénced in other party paynents.

</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥pe nane="Confi rmati onCancel | ed" >
<xsd: annot at | on>
<xsd docunentation xnl : I ang="en"
ype defining the conteént nDdeI for the nessage generated in
reponse to a Cancel Confirmation request under norna
cl rcunst ances.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
<xsd: conplebentent>
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> o o
<xsd: el enent name="tradel dentifier" type="Tradeldentifier">
<xsd: annot at | on> .
<xsd: document ation xm : Iangz en" > o
An instance of a unique trade identifier
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement >
<xsd: el ement name="party" type="Party">
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en">
The parties obllgated to make paynents fromt
time during the term of the tr ade. This wl
at a n1n|nun1 t Fr|n0|pa rties 1nvolv
swap. or owmr maeawemmm Qherpmt
recei ving fees, conmmisSions etc. nust also
if referénced In other party paynents.
</ xsd: docunent at | on>
</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType nanme="Confirmlrade">
<xsd: annot at | on>
<xsd: docunentation xnl:lang="en"> o
A type defining the content nodel for a nessage that indicates
acceptance of a previously matched trade.
</ 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 name= partyTradeIdentifier" type="PartyTradel dentifier">

<xsd: annot at | on>
<xsd: docunentati on xni; ?
The trade reference |den |f|er(s) all ocated to the
trade by the parties involved.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement >
<xsd: el enent nane="party" type="Party">
<xsd: annot at | on>
<xsd: document ati on xml : | ang="en">

The parties obligated to make paynents fromtime to
time during the termof the trade. This will |nclude,

at a mninum the principal parties involved in the
swap. or forward rate agreenent. her parties paylnP_or
receiving fees, conmissions etc. nust also be specified
if referénced in other party paynents

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



<xsd: conpl exType name="Modi f yTradeConfirmation">
<xsd: annot ati on>
<xsd; docunentation xnl:Ilang="en">
A type defining the contéent nodel for a nessagF_reqye
I

tne details of "a trade previously sent for confirm
chan

ed.
</xsd:8ocunpntat|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 xm :lang="en">
The root elenment in an FpM. trade docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="party" type="Party" m nQccurs="2" maxQccur s="unbounded" >
<xsd: annot ati on> |
<xsd: docunentatjon xm : Il ang="en">

The parties obligated to make paynments fromtinme to
time during the termof the trade. This will | nclude

at a mninum the principal parties involved in the
swap or forward rate agreenment. OQther parties paylnP_or
recei ving fees, conm sSions etc. nust also be specified
if referénced I n other party paynents.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType name="Modi f yTradeMat ch" >
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" > )
A type defining the content of a message requesting that
details of a trade previously sent for nmatching be nodif
</ xsd: docunent ati 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: docunentatjon xnm :Ilang="en">

_the
i ed.

The parties obligated to nmake paynents fromtine to
time during the termof the trade. This will |nclude,

at a mininmum the PrlnC|paI parties involved in the
swap. or forward rate agreenent. her parties paylnP_or
recei ving fees, conmi sSions etc. nust also be specified
if referéenced | n other party paynents.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</xsd:conPIexType> ) )
<xsd: conp exT¥pe nane="Request TradeConfirmati on">
<xsd: annot at i on>
<xsd: docunentation xm :lang="en"> )
A type deflnln? the content nodel for a nessage reguestlng t hat
the’ contained trade be put forward for matchihg an
confirmation. .
</ xsd: docunent ati on>
</ xsd: annot at | 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 FPpM. trade documnent.
</ xsd: docunent at | on>



</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="party" type="Party" m nQccurs="2" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunentatlon xm : |l ang="en" >
The parties obli ated to nmake payments fromt
time during the erntof the tr d This wi Il
at a mninmm PrlnC|paI parties invol ved
amporfmmﬂdraeawewmn O her partie
receiving fees, commissions etc. nust also b
if referénced in other party paynents.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
<xsd: conp exType nane=" Request Tr adeMat ch" >
<xsd: annot at | on>
<xsd: docunment ati on xm :1ang="en"
A type deflnln? 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: docunment ati on xni:|ang="en">
The root element in an FPM. 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: docunent ation xm : | ang="en" > )
The parties obligated to make payments fromt
time during th erntof the trade. This will |
at a mninmim PrlnC|paI parties 1nvolved I
&mporfmwndraeamemmn O her parties
receiving fees, conmissions etc. nust also be
if referénced in other party paynents.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conp exT¥pe nanme="TradeAf firmati on">
<xsd: annot at | on>
<xsd docunentation xnl : I ang="en" S
ype defining the conteént nDdeI for a pnessage that indicates
tha a trade 1S considered affirmed by the sender.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent> o )
<xsd: ext ensi on base="Notifi cati onMessage">
<xsd: sequence>
<xsd: el enent nane="trade" type="Trade">
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
The root element in an FPM. trade docunent.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement > .
<xsd: el enent nane="party" type="Party" m nCccurs="2" maxCQccurs="unbounded" >
<xsd: annot at | on>
<xsd: docunent atj on xni :|ang="en">

ne to
ude,
he

ncl

nt

a
Opbc Pi ed

The parties obligated to nmake payments fromtime to
time during the term of the t ade. This will include,

at a nlnlnun1 the Pr|n0| arties involved in the
swap or forward e agreenent O her parties payln?,or
recei ving fees, COHﬂ]SSIOHS etc. nust also be specified
if referénced In other party paynents.

</ xsd: docunent ati on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >



</ xsd: conpl exType> )
<xsd: conpl exType name="TradeAffirned">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en">
A type defining the contént nodel for a nessage generated when
a party confirpme that a trade is affirned.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence>

<xsd: el ement nane="tradeldentifier" type="Tradeldentifier" nmaxCccurs="unbounded">

<xsd: annot ati on>
<xsd: docurmentation xm : |l ang="en"> o
An instance of a unique trade identifier
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el enent nane="party" type="Party" nmaxQccurs="unbounded">
<xsd: annot ati on> |
<xsd: docunentatjon xm : Il ang="en">

The parties obligated to make paynments fromtinme to

time during the termof the trade. This will | nclude

at a mninum the principal parties involved in the

swap or forward rate agreenment. OQther parties paylnP_or

recei ving fees, conm sSions etc. nust also be specified
S

if referénced I n other party paynent
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nane="TradeAl | eged" >
<xsd: annotati on> .
<xsd: docunent ati on xm : [ ang="en" >
A type defining the contént nodel for a nessage sent bK a
I eves that one party has been
dy ransaction.

|
confirmation provider when it bel
tar in providing its side of at
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> o o
<xsd: el ement nanme="tradeldentifier" type="Tradeldentifier">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en"> o
An instance of a unique trade identifier.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . o .
<xsd: el ement nane="best Fit Tradel d" type="Tradel dentifier" m nCccurs="0"
<xsd: annot ati on> _
<xsd; docunentation xnl:Ilang="en">
Atrade identifier for atransaction t
resenbl es the characteristics of the t
consi deration. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on> |
<xsd: docunentatjon xn:Ilang="en">

at
ade under

The parties obligated to make paynments fromtinme to
time during the termof the tradée. This will i|nclude,

at a mnimim the Fr|n0|pal parties involved in the
swap, or forward rate agreenment. CQther parties payln?,or
recei ving fees, conmi sSions etc. nust also be specified
if referenced I n other party paynents.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType>
<xsd: conpl exType name="Tr adeAl r eadyMat ched" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
A type defining the contént node|
confirmation provider when it be

I a nmessage sent bK a
i a
repeated a request to confirma tr

for
eves that ohe party S
ade

maxQccur s=" ur



</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> o o
<xsd: el ement nanme="tradeldentifier" type="Tradeldentifier">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en"> o
An instance of a unique trade identifier.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="party" type="Party">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:|lang="en">
The parties obligated to nmake pa
time during the termof the trads
at a mninum the Pr|n0|pal parties
swap. or forward rate agreenent. Qh
receiving fees, conm sSions etc. mnus
if referenced I n other party paynents.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="TradeAl readySubnitted">
<xsd: annot ati on>
<xsd; docunentation xnl:Ilang="en">
A type defining the contént nodel for a nessage 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: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> e o
<xsd: el ement nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot ati on> .
<xsd: docunentation xni: |l ang="en"> o
An instance of a unique trade identifier
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el enent >
<xsd: el enent nane="party" type="Party">
<xsd: annot ati on> |
<xsd: docunentatjon xm : [l ang="en">

yme
e.

The parties obligated to make paynments fromtinme to
time during the termof the trade. This will | nclude

at a mnimum the PrlnC|paI parties involved in the
swap or forward rate agreenment. OQther parties paylnP_or
recei ving fees, conm sSions etc. nust also be specified
if referénced I n other party paynents.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</xsd:conPIexType> .
<xsd: conpl exType nanme="TradeConfirned">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" >
A type defining the contéent npdel of a nessage generated when a
trade is deterpmined to be confirned.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<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: docunentatjon xnm :|lang="en"> )
The parties obligated to nmake paynents fromtine to



time during the termof the trade. This wll |nclude,
at a mnimim the Pr|n0|pal parties involved in the
swap. or forward rate agreenent. Ot her parties payln? or
receiving fees, conmisSions etc. nust also be specified
if referenced I n other party paynents.

</ xsd: docunent ati on>

</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ]
<xsd: conpl exType name="TradeDi ff erence">
<xsd: annot ati on>
<xsd; docunent ation xnl: |l ang="en"> )
Atype used to record the details of a difference between two
busi ness ob{ects/
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> . .
<xsd: el ement nane="differenceType" type="DifferenceTypeEnuni' >
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an%:"en"?
The type of difference that exists.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) . )
<xsd: el ement nane="differenceSeverity" type="Di fferenceSeverityEnuni>
<xsd:annot ati on> | Y
<xsd: docunentation xpl :Ilang="en"> )
An indication of the severity of the difference.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > )
<xsd: el enent nane="el enent" type="xsd:string">
<xsd: annot ation> . .
<xsd: docunentatjon xnm :Ilang="en">
The nane of the el ement affected.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . i
<xsd: el ement nane="basePat h" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:!an?:"en"> )
XPath to the elenment in the base object.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nanme="baseVal ue" type="xsd:string" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en"> )
The valie of the elenent”in the base object.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > ) )
<xsd: el ement nanme="ot her Path" type="xsd:string" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentati on xnl : | ang="en" > )
XPath to the element 1 n the other object.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent nanme="ot her Val ue" type="xsd:string" m nQccurs="0">
<xsd: annot ation> . -
<xsd: docunent ati on xn1:lan9: en">
Val ue of the elenent in the other trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . i
<xsd: el ement name="m ssi ngEl ement" type="xsd:string"” mnCccurs="0" maxOccurs="unbounded":
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">
El enent(s) that are mssing in the other trade.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . .
<xsd: el ement nane="extraEl ement" type="xsd:string" m nCccurs="0" maxQccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunentation xnl:|lang="en">, )
El enent (s) that are extraneous in the other object.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >



<xsd: el ement nane="nessage" type="xsd:string">
<xsd: annot ati on> _
<xsd: docunmentati on xm : | ang="en" >
A human readabl e descri ption of the problem
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Tr adeMat ched" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> o )
A type def!nln% the contént nodel for a message indicating that
a correl ati on has been made between two transacti ons.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> L _ .,
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence>

<xsd: el ement nane="tradeldentifier" type="Tradeldentifier" nmaxCccurs="unbounded">

<xsd: annot ati on>
<xsd: docunentation xnl :lang="en"> L
An instance of a unique trade identifier
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >

<xsd: el enent nanme="differences" type="TradeDi fference" m nCOccurs="0"
<xsd: el ement nane="party" type="Party" maxQccurs="unbounded">
<xsd:annot ation> | Y
<xsd: docunentatjon xnm :|lang="en"> )

The parties obligated to nmake paynents fromtine to

time during the termof the trade. This will |nclude,

at a mninum the PrlnC|paI parties involved in the

swap. or forward rate agreenent. her parties paylnP_or

recei ving fees, conmi sSions etc. nust also be specified

if referéenced | n other party paynents.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</xsd:conPIexType>
<xsd: conp exT¥pe nane="Tr adeM smat ched" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
A type. defining the contéent nodel of a nessage generated when a
trade is deternined to be nisnmatched.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> o o
<xsd: el ement nanme="tradeldentifier" type="Tradeldentifier">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?:"en"> o
An instance of a unique trade identifier.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >

maxCccur s=" unbol

<xsd: el ement nane="bestFit Trade" type="BestFitTrade" m nCccurs="0" nmaxCccurs="unbounc

<xsd: el ement nanme="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on>

<xsd: docunentatjon xn:Ilang="en">

The parties obligated to make paynments fromtinme to
time during the termof the tradée. This will i|nclude,

at a mnimim the Fr|n0|pal parties involved in the
swap, or forward rate agreenment. CQther parties payln?,or
recei ving fees, conmi sSions etc. nust also be specified
if referenced I n other party paynents.

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType>
<xsd: conpl exType name="TradeUnmat ched" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
A type defining the contént nodel of a nmessage generated when a
trade is determned to be unnmatched.
</ xsd: docunent at | on>



</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> o o
<xsd: el ement nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|an?:"en"? o
An instance of a unique trade identifier
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) o )
<xsd: el ement nane="bestFit Tradel d" type="Tradeldentifier" minCccurs="0" nmaxCccurs="ur
<xsd:annot ati on> Y
<xsd: docunentatjon xm :lang="en">
Atrade identifier for atransaction that closely
resenbl es the characteristics of the trade under
consi deration. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:Ilang="en">

The parties obligated to nmake paynents fromtine to
time during the termof the trade. This will |nclude,

at a mninum the Pr|n0|pal parties involved in the
swap. or forward rate, agreenent. her parties payln?,or
recei ving fees, conmisSions etc. nust also be specified
if referenced I n other party paynents.

</ xsd: docunent ati on>
</ xsd: annot at | on>

</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>

</ xsd: conpl exCont ent >

</ xsd: conpl exType>
</ xsd: schena>
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