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1 Global Complex Types



1.1 CancelTradeConfirmation

1.1.1 Description:

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

1.1.2 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 partles involved.

party (exactly one occurrence; of the type Party) An entity having a role in a trade lifecycle. For example, the
principal parties obligated to make payments from time to time during the term of the trade, but may include
other parties involved in, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker calculation agent, etc.

1.1.3 Used by:
1.1.4 Derived Types:

1.1.5 Figure:

@ party Tradel dentifier
'S PartyTradel dentifier

-
@ party
Party

Cancel TradeConfirmation

1.1.6 Schema Fragment:

<xsd: conplexType nane="Cancel Tr adeConfi rmati on">
<xsd: annot at | on>
<xsd: docunment ati on xm : | ang="en"
A type defining the conteént nnde for a nessage requesting that a
previously requested TradeConfirmati n procesS be cancel | &d.
</ xsd: docunent at'i on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> o
<xsd: el enent nane= partyTradeIdentlfler type="PartyTradel dentifier">
<xsd: annot at | on>
<xsd: docunent ati on xm ; Ian? €
The trade reference iden |f|er(s) all ocated to the trade
by the parties involved.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="party" type="Party">
<xsd: annot at | on>
<xsd: document ati on xm : | ang="en">

An entity haV|ng aroleinatrade |ifecycle. For
exanpl e, "t he r C|pal parties obli ?ated to nake paynents
fromtine to me during the term the trade, but HHK
|nclude ot her rties involved in, or incidental to, e
tra such as p arties acting in the role of novation
tran sferor/transferee br oker, cal cul ati on agent, etc.

</ xsd: docunent at i on>



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



1.2 CancelTradeMatch

1.2.1 Description:

ﬁ\ type delll‘inéng the content model for a message requesting that a previously requested TradeMatch process
e 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 t)goe Party) The parties relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved In, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.2.3 Used by:
1.2.4 Derived Types:

1.2.5 Figure:

@ party Tradel dentifier
'S Party Tradel dentifier

-
@ party
Party

1.2.6 Schema Fragment:

Cancel TradeMatch

<xsd:conp|exT¥pe nane="Cancel Tr adeMat ch" >
<xsd: annotati on>
<xsd: docunent ati on xm : [ ang="en" > )
A type defining the contént nodel for a pessage requesting that a
previ ously 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 identifier(s) allocated to the trade
by the parties involved.
</ x5d: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
<xsd: el ement nane="party" type="Party">
<xsd: annot ati on> _
<xsd: docunmentati on xm : | ang="en">

The parties relating to the trade. These will include, at

a mninum the prinCipal parties obligated to nake
Baynents_ romtime to tinme during the termof the trade
ut may include other parties involved in, or incidental



to, the trade, such as pa

rties acting in the role of
novation transferor/transferee, brokéer, calcul ation
agent, accountant, confirmation agent etc, In particular
arties Paylng or receiving fees, conmm ssions etc. must
e specified if referenced’in otherPartyPaynents It may
al so service an account of a party that is party to the
trade, but is not itself a party to the trade.

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



1.3 ConfirmationCancelled

1.3.1 Description:

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

1.3.2 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 relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved In, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.3.3 Used by:
1.3.4 Derived Types:

1.3.5 Figure:

@ tradel dentifier E#

Y Tradeldentifier

-
¢ party
Party

1.3.6 Schema Fragment:

ConfirmationCancelled

<xsd:conp|exT¥pe nane="Confi rmati onCancel | ed" >
<xsd: annot at i on>
<xsd:; docunentation xnl:lang="en"> .
A type defining the contéent nodel for the nessage generated in
reponse to a Cancel Confirmation request under nornal
ci rcunst ances. .
</ 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 nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an?:"en"> o
An instance of a unique trade identifier
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el enrent nane="party" type="Party">
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en">

The parties relating to the trade. These will include, at
a mninmu the prinCipal parties obligated to nake
Baynents_ romtime to tinme during the termof the trade
ut may include other parties involved in, or i nci dent al
to, the trade, such as parties acting in the role of
novation transferor/transferee, broker, calculation
agent, accountant, confirmation agent etc. In particular



arties Paylng or receiving fees, conm
e specified if referenced’in othe P
also servi ce an account of a party t
trade, but is not itself a party to
</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.4 ConfirmTrade

1.4.1 Description:

A type defining the content model for a message that indicates acceptance of a previously matched trade.
1.4.2 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 relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved in, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.4.3 Used by:

1.4.4 Derived Types:

1.4.5 Figure:
@ party Tradel dentifier
S Party Tradel dentifier
ConfirmTrade — Y party
Party

1.4.6 Schema Fragment:

<xsd: conpl exType nanme="Confirmlrade">
<xsd: annot ati 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 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: annot ati on> |
<xsd: docunent ati on xn1;|an?;"en">
The trade reference idenfifier(s) allocated to the trade
by the parties, involved.
</ x5d: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="party" type="Party">
<xsd: annot ati on> |
<xsd: docunentation xnml :lang="en">

The parties relating to the trade. These will include, at
a n1n|nun} the prinCipal parties obligated to nake
Baynents, romtinme to tine during the termof the trade
ut may include other parties involved in, or incidental
to, the trade, such as parties acting in the role of
novation transferor/transferee, brokéer, calcul ation



agent etc. In particular,
s, conm ssions etc. must
t her PartyPayments. It may
rty that"i1s party to the
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agent, accountant, confirmat
arties_paying or recelving.
e specified if referenced’i
al so service an account of a
trade, but is not itself a p
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.5 ModifyTradeConfirmation

1.5.1 Description:

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

1.5.2 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.

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 relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved in, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service

an account of a party that is party to the trade, but is not itself a party to the trade.
1.5.3 Used by:

1.5.4 Derived Types:

1.5.5 Figure:

®trade
* Trade
: R [l
ModifyTradeConfirmation 2 |& party
C' Party

2147483647

1.5.6 Schema Fragment:

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

the"details of "a trade previously sent for confirma
change . )
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd: el enrent nane="trade" type="Trade">
<xsd: annot ati on> .
<xsd: docunentation xnml :lang="en">
The root elenment In an FpM. trade docunent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el enent nane="party" type="Party" m nQccurs="2" maxQOccur s="unbounded" >
<xsd: annot ati on> |
<xsd: docunentation xnml :lang="en">

The parties relating to the trade. These will include, at
a n1n|nun} the prinCipal parties obligated to nake
Baynents, romtinme to tine during the termof the trade
ut may include other parties involved in, or incidental
to, the trade, such as parties acting in the role of
novation transferor/transferee, brokéer, calcul ation



agent etc. In particular,
s, conm ssions etc. must
t her PartyPayments. It may
rty that"i1s party to the
y to the trade.

agent, accountant, confirmat
arties_paying or recelving.
e specified if referenced’i
al so service an account of a
trade, but is not itself a p
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.6 ModifyTradeMatch

1.6.1 Description:

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

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 relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved in, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.6.3 Used by:

1.6.4 Derived Types:

1.6.5 Figure:
®trade %%
Y Trade
ModifyTradeMatch — 2 Qparty
2147483647 Lo

1.6.6 Schema Fragment:

<xsd: conpl exType name="Modi fyTradeMat ch" >
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> )
A type defining the content of a nmessage requesting that the
details of a trade previously sent for matching be nodified.
</ xsd: docunent at |1 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" maxQccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunmentati on xm : | ang="en">

The parties relating to the trade. These will include, at
a mninu the prinCipal parties obligated to nake
Baynents, romtinme to tine during the termof the trade
ut may include other parties involved in, or incidental
to, the trade, such as parties acting in the role of
novation transferor/transferee, broker, cal cul ation
agent, accountant, confirnation agent etc. In particul ar



arties Paylng or receiving fees, conm
e specified if referenced’in othe P
also servi ce an account of a party t
trade, but is not itself a party to
</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.7 RequestTradeConfirmation

1.7.1 Description:

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

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 relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved in, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.7.3 Used by:
1.7.4 Derived Types:

1.7.5 Figure:

®trade
Y Trade

RequestTradeConfirmation A
““‘(EE: party
Party

2147483647

1.7.6 Schema Fragment:

<xsd: conpl exType nanme="Request TradeConfirmati on">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> )
A type def|n|n? the content nodel for a nessage requesting that
the contai ned frade be put forward for matching and confirnmatio
</ 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 i on>
</ xsd: el enent > i
<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxQccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunmentati on xm : | ang="en">

n.

The parties relating to the trade. These will include, at
a mninu the prinCipal parties obligated to nake
Baynents, romtinme to tine during the termof the trade
ut may include other parties involved in, or incidental
to, the trade, such as parties acting in the role of
novation transferor/transferee, broker, cal cul ation
agent, accountant, confirnation agent etc. In particul ar



arties Paylng or receiving fees, conm
e specified if referenced’in othe P
also servi ce an account of a party t
trade, but is not itself a party to
</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.8 RequestTradeMatch

1.8.1 Description:

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

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 relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved in, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.8.3 Used by:
1.8.4 Derived Types:

1.8.5 Figure:

@ trade
Y Trade

_

RequestTradeMatch AL party
2147483647 g

1.8.6 Schema Fragment:

<xsd: conpl exType nane="Request TradeMat ch" >
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> )
A type def|n|n? the content nodel for a nessage requesting that
the  contai ned frade be put forward for matching.
</ 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 i on>
</ xsd: el enent > i
<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxQccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunmentati on xm : | ang="en">

The parties relating to the trade. These will include, at
a mninu the prinCipal parties obligated to nake
Baynents, romtinme to tine during the termof the trade
ut may include other parties involved in, or incidental
to, the trade, such as parties acting in the role of
novation transferor/transferee, broker, cal cul ation
agent, accountant, confirnation agent etc. In particul ar



arties Paylng or receiving fees, conm
e specified if referenced’in othe P
also servi ce an account of a party t
trade, but is not itself a party to
</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.9 TradeAffirmation

1.9.1 Description:

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

1.9.2 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 relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved in, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.9.3 Used by:

1.9.4 Derived Types:

1.9.5 Figure:
®trade %%
Y Trade
TradeAffirmation — 2 Qparty
2147483647 Lo

1.9.6 Schema Fragment:

<xsd: conpl exType name="TradeAffirnmation">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en">
A type defining the contéent nodel f
that a trade 1S considered affirned
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > o .
<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 documnent.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > i
<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxQccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunmentati on xm : | ang="en">

or a nessage that indicates

r
by the sender.

The parties relating to the trade. These will include, at
a mninu the prinCipal parties obligated to nake
Baynents, romtinme to tine during the termof the trade
ut may include other parties involved in, or incidental
to, the trade, such as parties acting in the role of
novation transferor/transferee, broker, cal cul ation
agent, accountant, confirnation agent etc. In particul ar



arties Paylng or receiving fees, conm
e specified if referenced’in othe P
also servi ce an account of a party t
trade, but is not itself a party to
</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.10 TradeAffirmed

1.10.1 Description:

A type defining the content model for a message generated when a party confirms that a trade is affirmed.
1.10.2 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 relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved In, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.10.3 Used by:
1.10.4 Derived Types:

1.10.5 Figure:

° @ tradel dentifier a

'S Tradel dentifier

@ part
— @

TradeAffirmed

1.10.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeAf firned" >
<xsd: annotati on>
<xsd: docunent ati on xm : [ ang="en" >
A type defining the contént nodel for nmessage generated when a
party confirns that a trade Is affirned.
</ Xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> o 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 at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el ement nane="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en">

The parties relating to the trade. These will include, at
a mninu the princCipal parties obligated to nmake
Baynents_ romtime to time during the termof the trade

ut may include other parties involved in, or i nci dent al
to, the trade, such as parties acting in the role of
novation transferor/transferee, brokér, calcul ation
agent, accountant, confirmation agent etc, In particular
arties_paying or recelving fees, conm ssions etc. nust

e specified if referenced in otherPartyPaynents. |t may
al so service an account of a party that is party to the



trade, but is not
</ xsd: docunent ati on>
</ xsd: annot at | on>

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

</ xsd: conpl exCont ent >

</ xsd: conpl exType>

itself a party to the trade.



1.11 TradeAlleged

1.11.1 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.

1.11.2 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 relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved in, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.11.3 Used by:
1.11.4 Derived Types:

1.11.5 Figure:

Tradel dentifier

@ tradeldentifier E#

* ~| ® bestFitTradeld
TradeAlleged — CTradeIdentifier

& ®party
Party

1.11.6 Schema Fragment:

<xsd: conpl exType nanme="TradeAl | eged" >
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" >
A type defining the contént nodel for a nessage sent bK a
confirmation provider when it believes that one party has been
tardy in providing its side of a transaction
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti ficati 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="Tradeldentifier" m nCccurs="0" naxQOccur s="unbc



<xsd: annot ati on> Y
<xsd: docunentatjon xm :Ilang="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 ement >
<xsd: el ement nane="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|an?ﬁ"en">

The parties relating to e trade. These will include, at
a n1n|nun} the prinCipal parties obligated to nake
Baynents_ romtime to time during the termof the trade

ut may include other parties involved in, or incidental
to, the trade, such as parties acting in the role of
novation transferor/transferee, brokér, calculation
agent, accountant, confirmation agent etc, In particular
artles,Paylng or receiving fees, conmm ssions etc. must
e specified if referenced in otherPartyPaynents. |t may
al so service an account of a partY that"is party to the
trade, but is not itself a party to the trade.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.12 TradeAlreadyAffirmed

1.12.1 Description:

An error response message indicating that a trade has already been affirmed.

1.12.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type TradeErrorResponse)
* An abstract trade error response message containing a singe trade or trade reference.

1.12.3 Used by:
1.12.4 Derived Types:

1.12.5 Figure:

7S 4|:TradeOrTradeReference. model j

TradeAlreadyAffirmed ~ ®party
oy

1.12.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeAl r eadyAf fi r ned" >
<xsd: annot at i on>
<xsd: docunentation xnl:lang="en">
An error response nessage indicating that a trade has al ready
been affirnmed. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="TradeError Response"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.13 TradeAlreadyCancelled

1.13.1 Description:

An error response message indicating that a trade has already been cancelled.

1.13.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type TradeErrorResponse)
* An abstract trade error response message containing a singe trade or trade reference.

1.13.3 Used by:
1.13.4 Derived Types:

1.13.5 Figure:

7S 4|:TradeOrTradeReference. model j

E
TradeAlreadyCancelled e
r I an " party

Urary

1.13.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeAl r eadyCancel | ed" >
<xsd: annot at i on>
<xsd: docunentation xnl:lang="en">
An error response nessage indicating that a trade has al ready
been cancel | ed,
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="TradeError Response"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.14 TradeAlreadyConfirmed

1.14.1 Description:

An error response message indicating that a trade has already been confirmed.

1.14.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type TradeErrorResponse)
* An abstract trade error response message containing a singe trade or trade reference.

1.14.3 Used by:
1.14.4 Derived Types:

1.14.5 Figure:

7S 4|:TradeOrTradeReference. model j

TradeAlreadyConfirmed ~ Qparty
oy

1.14.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeAl r eadyConfir med" >
<xsd: annot at i on>
<xsd: docunentation xnl:lang="en">
An error response nessage indicating that a trade has al ready
been confi rned,
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="TradeError Response"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.15 TradeAlreadyMatched

1.15.1 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.

1.15.2 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 relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved In, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.15.3 Used by:

1.15.4 Derived Types:

1.15.5 Figure:
@ tradel dentifier
S Tradel dentifier
-
TradeAlreadyMatched Qparty
Party

1.15.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeAl r eadyMat ched" >
<xsd: annot at i on>
<xsd:; docunentation xnl:lang="en">
A type defining the contént nodel for a npessage 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> o o
<xsd: el ement nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an?:"en"> o
An instance of a unique trade identifier
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el enrent nane="party" type="Party">
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en">

The parties relating to the trade. These will include, at
a mninmu the prinCipal parties obligated to nake
Baynents_ romtime to tinme during the termof the trade
ut may include other parties involved in, or i nci dent al
to, the trade, such as parties acting in the role of
novation transferor/transferee, broker, calculation
agent, accountant, confirmation agent etc. In particular



arties Paylng or receiving fees, conm
e specified if referenced’in othe P
also servi ce an account of a party t
trade, but is not itself a party to
</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
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1.16 TradeAlreadySubmitted

1.16.1 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.

1.16.2 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 relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved In, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.16.3 Used by:

1.16.4 Derived Types:

1.16.5 Figure:
@ tradel dentifier
S Tradel dentifier
: |
TradeAlreadySubmitted Qparty
Party

1.16.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeAl r eadySubmi tt ed" >
<xsd: annot at i on>
<xsd:; docunentation xnl:lang="en">
A type defining the contént nodel for a npessage 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> o o
<xsd: el ement nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|an?:"en"> o
An instance of a unique trade identifier
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el emrent >
<xsd: el enrent nane="party" type="Party">
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en">

The parties relating to the trade. These will include, at
a mninmu the prinCipal parties obligated to nake
Baynents_ romtime to tinme during the termof the trade
ut may include other parties involved in, or i nci dent al
to, the trade, such as parties acting in the role of
novation transferor/transferee, broker, calculation
agent, accountant, confirmation agent etc. In particular



arties Paylng or receiving fees, conm
e specified if referenced’in othe P
also servi ce an account of a party t
trade, but is not itself a party to
</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

rt
hat
t he

Si
P
I
t

ayments. |t may
) arty to the
rade.



1.17 TradeAlreadyTerminated

1.17.1 Description:

An error response message indicating that a trade has already been terminated.

1.17.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type TradeErrorResponse)
* An abstract trade error response message containing a singe trade or trade reference.

1.17.3 Used by:
1.17.4 Derived Types:

1.17.5 Figure:

7S 4|:TradeOrTradeReference. model j

naed BT |
TradeAl T ated
r readyTermin n 2 4 party

Party

1.17.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeAl r eadyTer m nat ed" >
<xsd: annot at i on>
<xsd: docunentation xnl:lang="en">
An error resPonse nessage indicating that a trade has al ready
been term nat ed.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="TradeError Response"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.18 TradeConfirmed

1.18.1 Description:

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

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 relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved in, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.18.3 Used by:

1.18.4 Derived Types:

1.18.5 Figure:
®trade %%
'S Trade
TradeConfirmed — 2 0party
2147483647 Party

1.18.6 Schema Fragment:

<xsd: conpl exType name="TradeConfirmed">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en">
A type defining the contént npdel of a nmessage generated when a
trade is deterimned 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 xnm : |l ang="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: docunent ati on xn1:|angﬁ"en">

The parties relating to e trade. These will include, at
a n1n|nun} the prinCipal parties obligated to nake
Baynents_ romtinme to tinme during the termof the trade
ut may include other parties involved in, or incidental
to, the trade, such as parties acting in the role of
novation transferor/transferee, brokeér, calculation
agent, accountant, confirmation agent etc, In particular
parties paying or receiving fees, “conm ssions etc. nust



be specified if referenced in otherPartyPaynments. It may
al so service an account of a partY that"is party to the
trade, but is not itself a party to the trade.
</ 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>



1.19 TradeErrorResponse

1.19.1 Description:

An abstract trade error response message containing a singe trade or trade reference.

1.19.2 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.

Either

trade (exactly one occurrence; of the type Trade) An element that allows the full details of the trade to be used
as a mechanism for identifying the trade for which the post-trade event pertains

Or

tradeReference (exactly one occurrence; of the type PartyTradeldentifiers) A container since an individual
trade can be referenced by two or more different partyTradeldentifier elements - each allocated by a different
party.

party (one or more occurrences; of the type Party) The parties relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved In, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.19.3 Used by:

*  Complex type: TradeAlreadyAffirmed
Complex type: TradeAlreadyCancelled

*  Complex type: TradeAlreadyConfirmed
*  Complex type: TradeAlreadyTerminated

1.19.4 Derived Types:

*  Complex type: TradeAlreadyAffirmed

*  Complex type: TradeAlreadyCancelled
*  Complex type: TradeAlreadyConfirmed
Complex type: TradeAlreadyTerminated

1.19.5 Figure:

7~ 4|:TradeOrTradeReference. model j
TradeErrorResponse | ~ L party
Q-) Party

1.19.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeErr or Response" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> o .
An abstract trade error response nessage containing a singe trade
or trade reference.
</ xsd: docunent ati on>
</ xsd: annot at i on>


http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-tradeexec-4-2.xsd#Complex.TradeAlreadyAffirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-tradeexec-4-2.xsd#Complex.TradeAlreadyCancelled
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-tradeexec-4-2.xsd#Complex.TradeAlreadyConfirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-tradeexec-4-2.xsd#Complex.TradeAlreadyTerminated
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-tradeexec-4-2.xsd#Complex.TradeAlreadyAffirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-tradeexec-4-2.xsd#Complex.TradeAlreadyCancelled
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-tradeexec-4-2.xsd#Complex.TradeAlreadyConfirmed
http://www.fpml.org/spec/2006/tr-fpml-4-2-2006-12-15/html/fpml-tradeexec-4-2.xsd#Complex.TradeAlreadyTerminated

<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence>
<xsd: group ref="TradeO Tr adeRef er ence. nodel "/ >
<xsd: el ement nane="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:|an?ﬁ"en">

The parties relating to e trade. These will include, at
a mninum the prinCipal parties obligated to nake
Baynents_ romtime to tinme during the termof the trade

ut may include other parties involved in, or incidental
to, the trade, such as parties acting in the role of
novation transferor/transferee, brokér, calculation
agent, accountant, confirmation agent etc, In particular
artles,Paylng or receiving fees, conmm ssions etc. must
e specified if referenced in otherPartyPaynents. |t may
al so service an account of a party that is party to the
trade, but is not itself a party to the trade.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.20 TradeMatched

1.20.1 Description:

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

1.20.2 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 relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved In, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.20.3 Used by:
1.20.4 Derived Types:

1.20.5 Figure:

@ @ tradel dentifier
Tradel dentifier

* NG @ differences
TradeMatched TradeDifference

@ part
@y

1.20.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeMat ched" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> o .
A type defining the contéent nodel for a nessa?e i ndicating that a
correl ation haS been nade between two transacti ons.
</ 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: docunentation xnl:lang="en"> o
An instance of a unique frade identifier.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ XSd' el errent > n n n : n 5 n n n
<xsd: el ement nane="differences" type="TradeDi fference" m nCccurs="0" nmaxCccur s="unbounc
<xsd: el ement nanme="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on>



<xsd: docunent ati on xn1:|an9— n">
The parties relating to the trade. These will include, at
a mninmu the prinCipal parties obligated to nake
Baynents, romtinme to tinme during the termof the trade
ut may include other parties involved in, or incidental
to, the trade, such as parties acting in the role of
novation transferor/transferee, brokeér, calculation
agent, accountant, confirmation agent etc, In particular
art|es_Pay|ng or receiving fees, conmm ssions etc. mnust
e specified if referenced”in otherPartyPaynents. It may
al sq service an account of a party that"is party to the
trade, but is not itself a party to the trade.

</ 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>



1.21 TradeMismatched

1.21.1 Description:

A type defining the content model of a message generated when a trade is determined to be mismatched.
1.21.2 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 relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved In, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.21.3 Used by:

1.21.4 Derived Types:

1.21.5 Figure:
@ tradel dentifier
Tradel dentifier
. ~| ®bestFitTrade
TradeMismatched — CBeﬂFitTrade

@ part
& Parsary

1.21.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeM smat ched" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
A type defining the contént nodel of a nmessage generated when a
trade is deterimned to be m snmat ched.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> L _ .,
<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: docunentation xni: Il ang="en"> o
An instance of a unique trade identifier
</ xsd: docunent ati on>
</ xsd: annot ati on>
</ xsd: el emrent >

<xsd: el enent nane="best Fit Trade" type="BestFitTrade" m nCccurs="0" nmaxQccur s="unboundec

<xsd: el ement nane="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on> .
<xsd: docunentation xnl: Il an

—ven" >
The parties relating to ?he trade. These will include, at
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1.22 TradeUnmatched

1.22.1 Description:

A type defining the content model of a message generated when a trade is determined to be unmatched.
1.22.2 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 relating to the trade. These will include, at a
minimum, the principal parties obligated to make payments from time to time during the term of the trade, but
may include other parties involved In, or incidental to, the trade, such as parties acting in the role of novation
transferor/transferee, broker, calculation agent, accountant, confirmation agent etc. In particular, parties paying
or receiving fees, commissions etc. must be specified if referenced in otherPartyPayments. It may also service
an account of a party that is party to the trade, but is not itself a party to the trade.

1.22.3 Used by:
1.22.4 Derived Types:

1.22.5 Figure:

Tradel dentifier

@ tradeldentifier E#

* ~| @ bestFitTradeld
TradeUnmatched B C Tradel dentifier

@ raty a
Party

1.22.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeUnmat ched" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
A type defining the contéent nodel of a nessage generated when a
trade is deterpined to be unnatched.
</ 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 nanme="tradeldentifier" type="Tradeldentifier">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> o
An instance of a unique frade identifier.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent > . o .
<xsd: el ement nanme="bestFit Tradel d* type="Tradeldentifier" m nCccurs="0" nmaxQOccur s="unbc
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">



A trade identifier for a transact
resenbl es the characteristics of
consi derati on. .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >
<xsd: el enent nane="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on> |
<xsd: docunent ati on xn1:|angﬁ"en">

The parties relating to e trade. These will include, at
a n1n|nun} the prinCipal parties obligated to nake
Baynents, romtinme to tinme during the termof the trade

ut may include other parties involved in, or incidental
to, the trade, such as parties acting in the role of
novation transferor/transferee, brokeér, calculation
agent, accountant, confirmation agent etc, In particular
art|es_Pay|ng or receiving fees, conmm ssions etc. mnust
e specified I'f referenced in otherPartyPaynents. It may
al so service an account of a party that"1s party to the
trade, but is not itself a party to the trade.

</ 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>



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_SchenaLocati on="fpnl - m8g- 4- 2. xsd™/ >
<xsd: conpl exType nane="Cancel TradeConfirmation">

<xsd: annot at | on>
<xsd; docunentation xnl:Ilang="en">
A'type_defining the contént nmodel for a nessage requestlnP t hat
a previously requested TradeConfirnation process be cance
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
<xsd: conplebentent>
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>

<xsd: el enent nane= partyTradeIdentifier" type="PartyTradel dentifier">

<xsd: annot at i on>
<xsd: document at i on xn1:|an9
The trade reference iden |f|er(s) all ocated to the
trade by the parties involved
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="party" type="Party">
<xsd: annot ati on> _
<xsd: document ati on xm :|ang="en">
An entity having a.role in a trade |ifecycle. For
exanpl e, "the principal parties obI| ated to nake
aynents fromtine to tine durln? e termof the
rade, but nmay include other ies invol ved_ln,_or
incidental to, the trade, such as parties acting in the
rol e of novation transferor/transferee, broker
cal cul ation agent, etc.
</ xsd: docunent af i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥ e nanme="Cancel Tr adeMat ch" >
<xsd: annota I on>
<xsd: document ati on xm :lang="en">
A type defining the contént nodel for a message requestlng t hat
a previously requested TradeMatch process be Cancell ed.
</ 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= partyTradeIdentifier" type="PartyTradel dentifier">

<xsd: annot ati on>
<xsd: docunment ati on xni ; Ian?
The trade reference iden |f|er(s) all ocated to the
trade by the parties involved
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: el ement name="party" type="Party">
<xsd annot ati on>
<xsd: docunment ati on xni : Ian?h en" >
e

The parties relating to trade. These will include,
at a mnipum the pfincip parties obligated to nake
Faynents fromtinme to tlne durln? t he tern1of t he
{rade, but may |nclude other Ra ies involved in, or
i nci dental to, the trade, suc parties acting in the
rol e of novation transferor/transferee br oker,
cal cul ation agent, accountant, confirmation agent etc.
I'n particular, parties paying or receiving fees,
comm ssions etc. nust be speCified if reférenced in
otherPartypaynents. It may al so service an account of a
party that 1S party to the trade, but is not itself a
party to the trade

</ xsd: docunent at i on>

</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥pe nane="Confi rmati onCancel | ed" >
<xsd: annot at i on>



| ang="en" >
ontent nmodel for the nmessage generated in
nfirmtion request under nornal

<xsd: docunent ati on xni:
A'type defining the ¢
reponse to a Cancel Co
cl rcunst ances.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> o o
<xsd: el enent nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot at | on>
<xsd: document ati on xni : Ian?:"en"> o
An instance of a unique trade identifier.
</ xsd: docunent at i on>
</ xsd; annot at 1 on>
</ xsd: el ement >
<xsd: el enent nane= party type="Party">
<xsd: annot at | on>
<xsd: docunment ati on xm : Ian?h en" >
e

The parties relating t trade. These will include,
at a mninu n1 the principal parties obligated to nake
aynments fromtine to tine durrn the termof the
rade, but may I nclude other |es i nvol ved I n,
inci dental to, the trade, suc parties acting in the
rol e of novation transferor/transfer ee, broker
cal cul ation agent, accountant, confirmation agent etc.
I'n particular, parties paying or receiving feeés,
connrssrons etc. nmust be speCified if reférenced in
ot her Par t yPaynents It may al so service an account of a
party th ty to the trade, but is not itself a

</ xsd; annotatron>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: co IexT pe>
<xsd: co exT pe nane="Confi r mlr ade" >
<xsd annota I on>
<xsd: document ati on xm : | ang="en" o
Atype defining the content nndel for a nessage that indicates
acceptance of a previously matched trade.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>

<xsd: el ement name= partyTradeIdentifier" type="PartyTradel dentifier">

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

The parties relating trade. These will include
at a mnipmum the rrncrpal parties obligated to nake
aynments fromtinme to tinme during the tefmof the
rade, but y i ncl ude other arties involved In,
incidental to, the trade, such as parties acting in the
rol e of novation transferor/transferee, broker
cal cul ation agent, accountant, confirpation agent etc.
I'n particular, parties paying or receiving fees,
conm ssions etc. nust be specified if reférenced in
ot her PartyPaynments. It nmy al so service an account of a
arty that IS party to the trade, but is not itself a

Barty to the trade:
</ Xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: extensron>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
<xsd: conp exType nane="Modi f yTradeConfi rnmati on" >
<xsd: annot at | on>
<xsd: docunment ati on xm :1ang="en"
A type defining the content nndel for a nessage. reque
the details of "a trade previously sent for confirmati



changed.
</ xsd: docunent at i on>
</ xsd: annotat|0n>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd: el enent name="trade" type="Trade">
<xsd: annot at | on>
<xsd: document ati on xnl : | ang="en">
The root element in an FPM. trade docunent.
</ xsd: docunent at 1 on>
</ xsd: annot at i on>
</ xsd: el ement > .
<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxQccurs="unbounded" >
<xsd: annot at | on>
<xsd: docurment ati on xm : Ian?h en" >
e

The parties relating to trade. These will include,
at a mnipum the prrn |pa partres obligated to make
paynents fromtime to tinme urlng he term of the
rade, but nay |nclude ot her ies involved in, or

inci dental to, the trade, suc p rtles acting in the
rol e of novation transferor/transferee, br oker
cal cul at1 on agent, accountant, confirmation agent etc.
I'n particular, parties paying or receiving fees,
comm ssions etc. nust be speCified if reférenced in
otherPartyPaynents It may a Iso service an account of a
party tha party to the trade, but is not itself a
party to the trade

</ xsd: docunent at i on>

</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: co IexT pe>
<xsd: conpl exT e name="Modi f yTr adeMat ch" >
<xsd: annota |on>
<xsd docunentation xnml :lang="en">
type defining the contént of a nessage requesting that the
details of a trade previously sent for nmatching be nodified.
</ 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: 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" maxQccurs="unbounded" >
<xsd: annot at | on>
<xsd: document ation xml : | ang="en">

The parties relating to he trade. These will include,
at a mninu n1 the pr|nC|paI parties obligated to nake
aynments fromtine to tine durrn the termof the
rade, but y i ncl ude ot her |es i nvol ved I n,
incidental to, the trade, suc parties acting in the
rol e of npovation transferor/transfer ee, Dbroker
cal cul ation agent, accountant, confirmation agent etc.
I'n particular, parties paying or receiving fees,
conm ssions etc. nust be specified if reférenced in
ot her art Paynments. It may al so service an account of a
party th iS party to the trade, but is not itself a

party to the trade
</ Xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: co IexT pe> ) )
<xsd: co exT pe nane="Request Tr adeConfirmati on" >
<xsd annota I on>
<xsd: docunentatron xm 1 ang="en" > )
A type def |n|n? the content nodel for a message reguestrng t hat
t he contalned rade be put forward for nmatching an
confirmation.
</ 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 enent nane="trade" type="Trade">
<xsd: annot ati on>
<xsd: docunment ati on xm :1ang="en">
The root element in an FPM. trade docunent.
</ xsd: docunent at 1 on>
</ xsd; annot at i on>
</ xsd: el ement >

<xsd: el ement nanme="party" type="Party" m nQccurs="2" maxQccurs="unbounded" >

<xsd: annot at i on>
<xsd: docunment ati on xni : Ian?h en" >
e

The parties relating to trade. These will include,
at a mnipum the pfincip partles obligated to make
Faynents fromtinme to tlne urln? he terntof t he
rade, but nay Iude ot her ies involved in, or
i nci dental to, rade, such as parties acting in the
I

t
ransferor/transferee br oker,
account ant, conflrnatlon agent etc.
arti ties paying or receiving fees,
conm ssi ons etc. must be Specified if reférenced in
It may al so service an account of a
y to the trade, but is not itself a

rol e of novat
cal cul at1on ag

</ xsd; annotatlon>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: co IexT pe>
<xsd: co exT¥pe nane=" Request Tr adeMat ch" >
<xsd annota i on>
<xsd: document ati on xm : | ang="en"
A type deflnln? t he content nDdeI for a nessage requesting that
t he contalned rade be put forward for matching.
</ 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: 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 ement nane="party" type="Party" m nQccurs="2" maxCccurs="unbounded" >

<xsd: annot ati on>
<xsd: docunent ati on xm : | ang="en"

The parties relating to he trade These will include,
at a n]nanﬁ] t he prlnC|paI partles obllgated to make
Paynents romtime to tine urln? he term of the
rade, but nay I nclude other i es involved. in,

incidental to, the tra such as_parties acting in the
rol e of novation transferor/transferee br oker
cal cul ation agent, accountant, confirmation agent etc.
I'n particular, parties paying or receiving fees,
conm ssions etc. nust be specified if reférenced in
ot her PartyPaynments. It nmy al so service an account of a
party that IS party to the trade, but is not itself a
party to the trade:

</ xsd: docunent at i on>

</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conp exTY e nane="TradeAf firmati on">
<xsd: annota I on>
<xsd: docunment ati on xm :1ang="en"
A type defining the conteént nnde f
that a trade 1S considered affirned
</ 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 i on>
<xsd: document ati on xni:|ang="en">

or a message that indicates

r
by the sender.



The root element in an FpM. trade documnent.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > .
<xsd: el enent nane="party" type="Party" m nCccurs="2" maxQccurs="unbounded" >
<xsd: annot at i on>
<xsd: docunent ati on xn :|ang="en">

The parties relating to he trade. These will include,
at a mninu n1 the prrncrpal parties obligated to nake
aynments fromtine to tine durrn the termof the
rade, but y i ncl ude ot her |es i nvol ved I n,
incidental to, the trade, suc parties acting in the
rol e of novation transferor/transfer ee, Dbroker
cal cul ation agent, accountant, confirmation agent etc.
I'n particular, parties paying or receiving fees,
conm ssions etc. nust be specified if reférenced in
otherPartyPaynents It may al so service an account of a
party S ty to the trade, but is not itself a

</ xsd; annotatron>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: co IexT pe>
<xsd: co exT pe nane="Tr adeAf firned" >
<xsd annota I on>
<xsd: docunment ati on xm :1ang="en"
A'type defining the content nndel for a nessage generated when
a party confirps that a trade is affirned.
</ xsd: dotunent at | on>
</ xsd: annot at i on>
<xsd: conplebentent>
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> o o
<xsd: el enent nane="tradeldentifier" type="Tradeldentifier" maxCccurs="unbounded">
<xsd: annot at | on>
<xsd: docunment ati on xm : 1 ang="en"> o
An instance of a unique trade identifier
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="party" type="Party" maxCccurs="unbounded">
<xsd: annot at | on>
<xsd: document at i on xnt:lan ="en">

The parties relating. t he trade. These wi |l include,
at a mninpum the prrn |pal parties oblrgated to make
aynents fromtine to tine durrng the term of the
trade, but may include other i es |nvolved in, or
incidental to, the trade, suc parties actrng in the
rol e of novation transferor/transferee br oker,
cal cul'ation agent, accountant, confirmation agent etc.
I'n particular, parties paying or receiving fees,
conmi ssions etc. nust be specrfred if reférenced in
otherPartyPaynents It may al so service an account of a
party tha arty to the trade, but is not itself a

</ xsd; annotatron>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: extensron>
</ xsd: conp exCont ent >
</ xsd: conP exTy e>
<xsd: co ex ype name="Tr adeAl | eged" >
<xsd: annota i on>
<xsd: docunment ati on xm :1lang="en"
A type defining the conteént nodd
confirmation provider when it beli
tardy in providing its side of at
</ xsd: docunentatron>
</ xsd: annot at i on>
<xsd: conplebentent o )
<xsd: ext ensi on base="Notifi cati onMessage">
<xsd: sequence> o o
<xsd: el enent nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot at | on>
<xsd: docunent ati on xm : Ian?:"en"? o
An instance of a unique trade identifier
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >

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



<xsd: el ement nane="bestFit Tradel d" type="Tradeldentifier" minCccurs="0" maxCccurs="ur
<xsd: annot ati on>
<xsd: docunment atjon xni: Iang en" >
trade identifier for transact th
resenbl es the characterlstlcs of e tr
consi der ati on.
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: el ement name="party" type="Party" maxQccurs="unbounded">
<xsd: annot at i on>
<xsd: docunment ati on xni : Ian?h en" >
e

at closely
ade under

The parties relating to trade. These will include,
at a mnipum the pfincip partles obligated to make
Faynents fromtinme to tlne urln? he tern1of t he
rade, but nay Iude ot her ies involved in, or
i nci dental to, rade, such as parties acting in the
I

rol e of novat

t
ransferor/transferee br oker,
cal cul at1on ag a

ccount ant, conflrnatlon agent etc.
arti ties paying or receiving fees,
conm ssi ons efc. must be Specified if reférenced in
It may al so service an account of a
y to the trade, but is not itself a

</ xsd; annotatlon>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: co IexT pe>
<xsd: co exT¥pe nane="Tr adeAl r eadyAf fi r ned" >
<xsd annota i on>
<xsd: document ati on xm : | ang="en">
An error. response nessagé indicating that a trade has al ready
been affirned.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent
<xsd: extenS|on base="Tr adeErr or Response"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exType nane="Tr adeAl r eadyCancel | ed" >
<xsd: annot at | on>
<xsd: document ati on xm :1ang="en">
An error response nessage indicating that a trade has already
been cancel | ed,
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent
<xsd: extenS|on base— Tr adeEr r or Response"/ >
</ xsd: conp exCont ent
</ xsd: conP exTy e>
<xsd: co ex pe nane="Tr adeAl r eadyConfir med" >
<xsd: annota i on>
<xsd: document ati on xm :1ang="en">
An error response nessage indicating that a trade has al ready
been confirned,
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exContent > .,
<xsd: ext ensi_on base="TradeError Response"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType nanme="TradeAl r eadyMat ched" >
<xsd: annot at | on>
<xsd docunentation xnl: Il ang="en"
¥ pe defining the contént nDdeI,for a nmessage sent bK
con i rmation provider when it believes that ohe 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 enent nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot at | on> Y
<xsd: docunent ati on xm : | ang="en"> o
An instance of _a unique frade identifier
</ xsd: docunent at i on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: el enent nane="party" type="Party">



<xsd: annot ati on>

<xsd: docunent ati on xm : 1 ang="en"> )

The parties relating to the trade. These will include,
at a mninum the princjpal parties obligated to nake
Paynents fromtime to tine durlng_the term of the

rade, but may include other parfies involved in, or
incidental to, the trade, such as parties acting in the
rol e of novation transferor/transferee, broker,
cal cul ation agent, accountant, confirpation agent etc.
In particular; parties paying or receiving fees,
conmi ssions etc. nust be specified if reférenced in
otherPartyPaynents It may al so service an account of a
party that is part to the trade, but is not itself a

</ xsd; annotatron>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conplebentent>
</ xsd: conpl exType>
<xsd: conpl exType nanme="TradeAl r eadySubmi tted">
<xsd: annot at | on>
<xsd: docunment ati on xm :1lang="en"
Atype defining the contént nDdeI_for a nmessage sent bh 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: conplebentent>
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> o o
<xsd: el enent nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot at | on>
<xsd: docunment ati 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 >
<xsd: el enent nane="party" type="Party">
<xsd: annot at | on>
<xsd: document ati on xnl :|ang="en">

The partre relating to he trade. These will include,
at a mnipnum the prrncrpal partres obligated to nake
aynents fromtine to tine urlng t he ternrof t he
rade, but nmay include other ies involved in, .
incidental to, the trade, suc parties actrng in the
rol e of novation transferor/transferee br ok
cal cul ation agent, accountant, confirmation agent etc.
I'n particular, parties paying or receiving fees,
conmi ssions etc. nust be specified if reférenced in
otherPartyPaynents. It may al so service an account of a
party that is party to the trade, but is not itself a
arty to the trade:

</Qsd 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> )
<xsd: conpl exType name="TradeAl readyTer m nat ed" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
An error resPonse nmessage indicating that a trade has al ready
been term na
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conplebentent
<xsd: ext ensi_on base="TradeError Response"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> )
<xsd: conpl exType name="TradeConfirmed">
<xsd: annot at i on>
<xsd docunentation xnl: Il ang="en"
type. defining. the conteént nDdeI of a nmessage generated when a
trade is deterimined to be confirned.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conplebentent> o . .
<xsd: ext ensi on base="Noti fi cati onMessage">
<xsd: sequence>
<xsd: el enent name="trade" type="Trade">



<xsd: annot ati on>
<xsd: document ati on xm : | ang="en"
The root elenent in an FPM trade docunent .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

<xsd: el enent nane="party" type="Party" m nQccurs="2" maxQccur s="unbounded" >

<xsd: annot ati on>
<xsd: docunment ati on xni : Iangh en" >
e

The parties relating to trade. These will include,
at a mninum the princjipal parties obligated to nake
Paynents fromtinme to tine durln? t he terntof t he
rade, but nay |nclude ot her ies involved in, or

i ncidental to; the trade, such as parties acting in the
role of novation transferor/transferee, broker
cal cul ati on agent, accountant, confirmation agent etc.
I'n particular, parties paying or receiving fees,
conmm ssions etc. nust be speCified if reféerenced in
otherPartypaynents. It nmay al so service an account of a
party that is party to the trade, but is not itself a
party to the trade:

</ Xsd: docunent at i on>

</ xsd:; annot at 1 on>

</ xsd: el ement >
</xsd:sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="TradeError Response" abstract="true">
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
An abstract trade error response nessage containing a singe
trade or trade reference.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
<xsd: conplebentent>
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence>
<xsd: group ref=" TradeOr Tr adeRef er ence, nodel "/ >
<xsd: el ement nane="party" type="Party" maxQccurs="unbounded">
<xsd: annot at | on>

<xsd: docunent ati on xm : 1 ang="en">

The parties relating to he trade. These will include,
at a mnipnum the prrncrpal partres obligated to nake
aynents fromtine to tine urlng t he ternrof t he
rade, but nmay include other ies involved in, .
incidental to, the trade, suc parties actrng in the
rol e of novation transferor/transferee br ok
cal cul ation agent, accountant, confirmation agent etc.
I'n particular, parties paying or receiving fees,
conmi ssions etc. nust be specified if reférenced in
otherPartyPaynents. It may al so service an account of a
party that is party to the trade, but is not itself a
arty to the trade:

</Qsd docunent ati 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="Tr adeMat ched" >
<xsd: annot at | on>
<xsd: docunentation xnl:lang="en">
A type de |n|n% the contént nodel for a nmessage indicating that
a correl ati on has been nade between two transactions.
</ xsd: docunent ati on>
</ xsd: annot at.i on>
<xsd: conpl exCont ent > L _ .,
<xsd: ext ensi on base="Notifi cati onMessage">
<xsd: sequence>

<xsd: el enent nane="tradeldentifier" type="Tradeldentifier" maxCccurs="unbounded">

<xsd: annot at i on>
<xsd: docunent ati on xm : | ang="en"> L
An instance of _a unique frade identifier
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >

maxCccur s=" unbol

<xsd: el enent name="differences" type="TradeDifference" m nQccurs="0"

<xsd: el ement nanme="party" type= Party maxQccur s=" unbounded" >
<xsd: annot at | on>

<xsd: document at i on xni.langz . .

The parties relating to fhe trade. These wi |l include,



at a minipum the principal partles obligated to nmake
Paynents fromtinme to tine duri the term of the
rade, but nay I nclude other R ies involved in, or

incidental to; the trade, such as parties acting in the
rol e of novation transferor/transferee, broker,
cal cul ati on agent, accountant, confi rnati on agent etc.
In particular, parties paying or receiving fees,
conm ssions etc. nust be specified if reférenced in
otherPartyPaynents. It may al so service an account of a
party that IS party to the trade, but is not itself a
party to the trade:

</ xsd: docunent at i 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="Tr adeM smat ched" >
<xsd: annot at | on>
<xsd: docunment ati on xm :1ang="en"
A type defining. the conteént nndel of a message generated when a
trade is deterpined to be m smat ched.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: conplebentent o )
<xsd: ext ensi on base="Notificati onMessage">
<xsd: sequence> o o
<xsd: el enent nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot at | on>
<xsd: docunent ati on xm : Ian?:"en"? o
An instance of a unique trade identifier
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane= "bestFitTrade" type="BestFitTrade" m nQccur
<xsd: el ement nane="party" type="Party" maxQccurs="unbounded">
<xsd: annot at | on>

s="0" maxQccur s="unbounc

<xsd: docunentatlon xm : |l ang="en" )
The parties relating to he trade These will include,
at a n]nanﬁ] the prlnC|paI partles obllgated to make
Paynents romtime to tine urln? he term of the

rade, but nay I nclude other i es involved. in,

incidental to, the tra such as_parties acting in the
rol e of novation transferor/transferee br oker
cal cul ation agent, accountant, confirmation agent etc.
I'n particular, parties paying or receiving fees,
conm ssions etc. nust be specified if reférenced in
ot her PartyPaynments. It nmy al so service an account of a
party that IS party to the trade, but is not itself a
party to the trade:

</ xsd: docunent at i on>

</ xsd; annot ati on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exTY e nane="Tr adeUnnat ched" >
<xsd: annota I on>
<xsd: docunment ati on xm :lang="en">
A type defining the contént nodel of a nmessage generated when a
trade is determned to be unmatched.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conplebentent> o )
<xsd: ext ensi on base="Notificati onMessage">
<xsd: sequence> o o
<xsd: el enent nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot at i on>
<xsd: docunment ati on xm : | ang="en"> o
An instance of a unique trade identifier
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent > o )
<xsd: el enent nane="bestFitTradel d" type="Tradeldentifier" m nQccurs="0" maxQccurs="ut
<xsd: annot ati on> _
<xsd: document ation xnl :|ang="en">
A'trade identifier for a transaction t
resenbl es the characteristics of the t
consi derati on,
</ xsd: docunent at i on>
</ xsd: annot at i on>



</ xsd: el emrent >
<xsd: el ement nanme="party" type="Party" maxQccurs="unbounded">
<xsd: annot at i on>
<xsd: docunment ati on xni : Ian?h en" >
e

The parties relating to trade. These will include,
at a mnipum the pfrincipal partles obligated to make
Faynents fromtime to tinme urln? the term of the
rade, but nay |nclude ot her ies involved in, or
incidental to, the trade, suc parties acting in the
rol e of novation transferor/transferee, br oker
cal cul at1 on agent, accountant, confirmation agent etc.
In particular, parties paying or recelving fees,
comm ssions etc. nust be speCified if reférenced in
otherPartypaynents. It may a Iso service an account of a
party that 1S party to the trade, but is not itself a
arty to the trade:

</ 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>
</ xsd: schema>
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