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1 Global Complex Types



1.1 AdditionalData

1.1.1 Description:

Provides extra information not represented in the model that may be useful in processing the message i.e.
diagnosing the reason for failure. In case the extra information is in XML format, a CDATA section must be
placed around the source message to prevent its interpretation as XML content.

1.1.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type xsd:string)

1.1.3 Used by:

« Complex type: Reason

1.1.4 Derived Types:

1.1.5 Figure:

2

AdditionalData

@{Oadditional DataScheme %
uri

1.1.6 Schema Fragment:

<xsd: conplexType nanme="Addi ti onal Dat a" >
<xsd: annot at i on>
<xsd: docunent ati on xm : |l ang="en">
PrOV|des extra information not represented in the nodel that may
be useful in PFOCESSIHR the nessage i.e, diagnhosing the reason
for failure. I'n case the extra information IS in XM format, a
CDATA section nust be placed around the source nessage to prevent
its interpretation as XM. content.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: string"> .
<xsd:attribute nane="additi onal Dat aScheme" type="xsd: anyURl " use="optional "/>
</ xsd; extenS|on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.Reason

1.2 Conversationld
1.2.1 Description:

The unique identifier (name) for the conversation (session), this message is within. A conversation identifier is
usually assigned by the initiator of a conversation. Conversations may only be initiated and terminated. Joining
conversations has the effect of initiating new conversations. Conversations cannot be split; this instead has the
effect of parallel activities on the same conversation or the initiation of a new conversation. Each message

belongs to only one conversation. Conversation scopes are defined in the business process definition.

1.2.2 Contents:

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

1.2.3 Used by:

Complex type: MessageHeader

1.2.4 Derived Types:

1.2.5 Figure:

* [. conversationldScheme %

uri

Conversationld

1.2.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Conver sati onl d">
<xsd:.annotati on> —
<xsd: docunent ation xpl:Ilang="en">

The unique identifier (name) for the conversation (session),

nmessage. is wthin. A conversation identi
the initiator of a conversation. Conversations nmay onl
he e_fec%hof

I's

fier

b

i%itiated and term nated, Joining conversations has
initiating new conversations. Conversations cannot be split;
instead has the effect of parallel activities on the sane

conversation or the initiation of a new conversation. Each
nmessage belongs to only one conversation

</ xsd: docunent ati on>

</ xsd: annot at i on>

<xsd: si npl eCont ent > )
<xsd: ext ensj on base="xsd: normalizedStr

<xsd: attri bute nane="conversati onl dSc

</ xsd; ext ensi on>

</ xsd: si mpl eCont ent >

</ xsd: conpl exType>

in
che

>
ne

type="xsd: anyURI "

this
I's usually assigned

¢ ¢ Conversation scopes are
defineéd in thé businesS process definition.

use="required"/>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.MessageHeader

1.3 Message

1.3.1 Description:

A type defining the basic structure of all FpML messages which is refined by its derived types.
1.3.2 Contents:

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

*  The abstract base type from which all FpML compliant messages and documents must be
derived.

1.3.3 Used by:

»  Complex type: NotificationMessage
Complex type: RequestMessage
 Complex type: ResponseMessage

1.3.4 Derived Types:

»  Complex type: NotificationMessage
 Complex type: RequestMessage
»  Complex type: ResponseMessage

1.3.5 Figure:

*

Message

[

1.3.6 Schema Fragment:

<xsd: conplexType nane="Message" abstract="true">
<xsd: annot at | on>
<xsd docunentation xnl: |l ang="en"> ) )
type defining the basi¢ structure of all FpM. messages which is
reflned by its derived types.
</ xsd: docunent at i on>
</ xsd: annot at 1 on>
<xsd: conplebentent>
<xsd: ext ensi_on base="Document"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.NotificationMessage
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.RequestMessage
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.ResponseMessage
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.NotificationMessage
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.RequestMessage
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.ResponseMessage

1.4 MessageAddress

1.4.1 Description:
The data type used for identifying a message address. It includes a partyldScheme for keeping the type

backward compatible with the Partyld complex type. In the next major version, partyldScheme attribute will be

replaced by a messageAddressScheme attribute.
1.4.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type xsd:normalizedString)

1.4.3 Used by:
1.4.4 Derived Types:

1.4.5 Figure:

* @ partyl dScheme
MessageAddress uri

1.4.6 Schema Fragment:

<xsd:conp|exT¥pe nane="MessageAddr ess" >
<xsd: annot ati on>
<xsd: docunmentation xm : |l ang="en">

The data type used for identifying a nessage address, |t includes
a partyldSchene for keep|n% the type backward conpatible wth the
Partyld conplex type. Inh the next major version, partyldSchene
attribute wll be’replaced by a messageAddressSchenme attribute

0

</ xsd: docunent ati on>

</ xsd: annot ati on>

<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normalizedString">

<xsd:attribute name="partyl dSchene" type="xsd:anyURl " default="http://ww.fpn

</ xsd; ext ensi on>

</ xsd: si npl eCont ent >

</ xsd: conpl exType>

.org/ext/is



1.5 MessageHeader

1.5.1 Description:
A type defining the content model for a generic message header that is refined by its derived classes.
1.5.2 Contents:

conversationld (zero or one occurrence; of the type Conversationldz The unique identifier (name) for the
conversation (session), this message is within. A conversation identifier is usually assigned by the initiator of a
conversation. Conversations may only be initiated and terminated. Joining conversations has the effect of
initiating new conversations. Conversations cannot be split; this instead has the effect of parallel activities on
the same conversation or the initiation of a new conversation. Each messa?e belongs to only one
conversation. Conversation scopes are defined in the business process definition.

messageld (exactly one occurrence; of the type Messageld) A unique identifier (within its coding scheme)
assigned to the message by its creating party.

1.5.3 Used by:
Complex type: NotificationMessageHeader

Complex type: RequestMessageHeader
Complex type: ResponseMessageHeader

1.5.4 Derived Types:

»  Complex type: NotificationMessageHeader
Complex type: RequestMessageHeader
Complex type: ResponseMessageHeader

1.5.5 Figure:
0 @ conversationld a
'S —|Conversationld
_
MessageHeader ‘m eld
Messageld

1.5.6 Schema Fragment:

<xsd:conp|exT¥pe nane="MessageHeader" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en"> .
A type defining the contéent nodel for a generic nessage header
that is refine bg its derived cl asses.
</ xsd: docunent ati on
</ xsd: annot ati on>
<xsd: sequence> ) ) .
<xsd: el ement nane="conversationld" type="Conversationld" m nQccurs="0">
<xsd: annot ati on>
<xsd: docunent ation xm :lang="en">

new conver sati Each pnessage belongs to only one .
conversation. Conversation scopes aré defined’ in the business
process definition.
</ xsd: docunent ati on>
</ xsd: annot ati on>

The unique identifier (nanme) for the conversation (seSS|on?,
this nessage is within, A conversation identifier s usually
assigned by the initiator of a conversation. Conversations
may only be initiated and term nated. Joi ning conversations
haS the effect of initiating new conversations, Conversations
cannot be split; this instead has the effect of parallel
activities on. the sane conversation or the initiation of a

on


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.NotificationMessageHeader
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.RequestMessageHeader
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.ResponseMessageHeader
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.NotificationMessageHeader
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.RequestMessageHeader
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.ResponseMessageHeader

</ xsd: el enent >
<xsd: el ement nanme="nmessagel d* type="Messageld">
<xsd: annot ati on>
<xsd: docunment ati on xm : | an%,:" en" > . .
A unique identifier (wthin its coding schene) assigned to
the nmessage by its creating party.
</ xsd: docungnt ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>



1.6 Messageld

1.6.1 Description:

The data type use for message identifiers.

1.6.2 Contents:

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

.1.6.3 Used by:

«  Complex type: MessageHeader
*  Complex type: NotificationMessageHeader
*  Complex type: ResponseMessageHeader

1.6.4 Derived Types:

1.6.5 Figure:

* @ messagel dScheme
Messageld uri

1.6.6 Schema Fragment:

<xsd: conpl exT%/pe nane="Messagel d" >
<xsd: annot ati on>
<xsd: docunentation xpl:Ilang="en"> o
The data type use for neSsage identifiers.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ens| on base="xsd: nornmmlizedStri n[g"> )
<xsd: attri bute nane="nessagel dSchene" type="xsd: anyURl " use="required"/>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.MessageHeader
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.NotificationMessageHeader
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.ResponseMessageHeader

1.7 MessageRejected

1.7.1 Description:

A type defining the content for a standard message sent when a recipient cannot interpret or process an
earlier message.

1.7.2 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.

reason gone or more occurrences; of the type Reason) An instance of the Reason type used to record the
nature of any errors associated with a message.

additionalData (zero or one occurrence; of the type AdditionalData) Any string of additional data that may
help the message processor, for example in a rejection message this might contain a code value or the text of
the original request (within a CDATA section).

1.7.3 Used by:
1.7.4 Derived Types:

1.7.5 Figure:

@ header

: NotificationM essageHeader
4(Validation.model j
L 4

T
MessageRejected C @ reason
+

1

Reason

(i} iﬁxcepﬂoanodd :}—

@ @ additional Data
—|Additional Data

1.7.6 Schema Fragment:

<xsd:conp|exT¥pe nane="MessageRej ect ed" >
<xsd: annot ati on>
<xsd:; docunentation xnl:lang="en">
A type defining the contént for a standard nessage sent when a
reci pient cannot Interpret or process an earlier nessage.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> L _ .,
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> )
<xsd: group ref="Exception. nodel "/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.8 NotificationMessage

1.8.1 Description:

A type 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.

1.8.2 Contents:

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

* Atype defining the basic structure of all FpML messages which is refined by its derived types.
header (exactly one occurrence; of the type NotificationMessageHeader)

validation (zero or more occurrences; of the type Validation)

1.8.3 Used by:

Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:

AllocationAmended
AllocationCancelled
AllocationCreated
AmendmentConfirmed
CancelTradeCashflows
ContractCreated
ContractFullTermination
Contractincreased
ContractNovated
ContractPartialTermination
ContractReferenceMessage
CreditEventNotification
IncreaseConfirmed
MessageRejected
NovationNotificationMessage
PositionReport
TerminationConfirmed
TradeAffirmation
TradeAlleged
TradeAmended
TradeCancelled
TradeCashflowsAsserted
TradeConfirmed
TradeCreated
TradeMatched
TradeMismatched
TradeUnmatched
ValuationReport

1.8.4 Derived Types:

Complex type
Complex type
Complex type
Complex type
Complex type

. AllocationAmended

: AllocationCancelled

. AllocationCreated

: AmendmentConfirmed
: CancelTradeCashflows


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-allocation-4-3.xsd#Complex.AllocationAmended
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-allocation-4-3.xsd#Complex.AllocationCancelled
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-allocation-4-3.xsd#Complex.AllocationCreated
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.AmendmentConfirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.CancelTradeCashflows
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-contract-notification-4-3.xsd#Complex.ContractCreated
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-contract-notification-4-3.xsd#Complex.ContractFullTermination
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-contract-notification-4-3.xsd#Complex.ContractIncreased
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-contract-notification-4-3.xsd#Complex.ContractNovated
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-contract-notification-4-3.xsd#Complex.ContractPartialTermination
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-contract-notification-4-3.xsd#Complex.ContractReferenceMessage
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-credit-event-notification-4-3.xsd#Complex.CreditEventNotification
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.IncreaseConfirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.MessageRejected
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-4-3.xsd#Complex.NovationNotificationMessage
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reporting-4-3.xsd#Complex.PositionReport
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.TerminationConfirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.TradeAffirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-matching-status-4-3.xsd#Complex.TradeAlleged
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-trade-notification-4-3.xsd#Complex.TradeAmended
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-trade-notification-4-3.xsd#Complex.TradeCancelled
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.TradeCashflowsAsserted
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.TradeConfirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-trade-notification-4-3.xsd#Complex.TradeCreated
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-matching-status-4-3.xsd#Complex.TradeMatched
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-matching-status-4-3.xsd#Complex.TradeMismatched
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-matching-status-4-3.xsd#Complex.TradeUnmatched
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reporting-4-3.xsd#Complex.ValuationReport
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-allocation-4-3.xsd#Complex.AllocationAmended
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-allocation-4-3.xsd#Complex.AllocationCancelled
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-allocation-4-3.xsd#Complex.AllocationCreated
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.AmendmentConfirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.CancelTradeCashflows

Complex type: ContractCreated

Complex type: ContractFullTermination

*  Complex type: Contractincreased

*  Complex type: ContractNovated

*  Complex type: ContractPartialTermination
«  Complex type: ContractReferenceMessage
*  Complex type: CreditEventNotification

*  Complex type: IncreaseConfirmed
Complex type: MessageRejected

« Complex type: NovationNotificationMessage
*  Complex type: PositionReport

*  Complex type: TerminationConfirmed

*  Complex type: TradeAffirmation

e« Complex type: TradeAlleged

Complex type: TradeAmended

Complex type: TradeCancelled

Complex type: TradeCashflowsAsserted
Complex type: TradeConfirmed

*  Complex type: TradeCreated

Complex type: TradeMatched

Complex type: TradeMismatched

«  Complex type: TradeUnmatched

*  Complex type: ValuationReport

1.8.5 Figure:
@ header
0 ~ NotificationM essageHeader
o g—O—0O
NotificationM essage
4|:Validation.model j

1.8.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Noti fi cati onMessage" abstract="true">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en"> )
A tYRe defining the basiC content for a nessage sent to inform
anot her systemthat sone 'business event' has occured.
Notifications are not expected to be replied to.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Message" >
<xsd: sequence> o .
<xsd: el ement nane="header" type="Notificati onMessageHeader"/>
<xsd: group ref="Validation. nbdel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-contract-notification-4-3.xsd#Complex.ContractCreated
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-contract-notification-4-3.xsd#Complex.ContractFullTermination
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-contract-notification-4-3.xsd#Complex.ContractIncreased
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-contract-notification-4-3.xsd#Complex.ContractNovated
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-contract-notification-4-3.xsd#Complex.ContractPartialTermination
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-contract-notification-4-3.xsd#Complex.ContractReferenceMessage
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-credit-event-notification-4-3.xsd#Complex.CreditEventNotification
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.IncreaseConfirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.MessageRejected
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-4-3.xsd#Complex.NovationNotificationMessage
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reporting-4-3.xsd#Complex.PositionReport
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.TerminationConfirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.TradeAffirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-matching-status-4-3.xsd#Complex.TradeAlleged
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-trade-notification-4-3.xsd#Complex.TradeAmended
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-trade-notification-4-3.xsd#Complex.TradeCancelled
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.TradeCashflowsAsserted
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.TradeConfirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-trade-notification-4-3.xsd#Complex.TradeCreated
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-matching-status-4-3.xsd#Complex.TradeMatched
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-matching-status-4-3.xsd#Complex.TradeMismatched
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-matching-status-4-3.xsd#Complex.TradeUnmatched
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reporting-4-3.xsd#Complex.ValuationReport

1.9 NotificationMessageHeader

1.9.1 Description:

A type that refines the generic message header to match the requirements of a NotificationMessage.
1.9.2 Contents:

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

* Atype defining the content model for a generic message header that is refined by its derived
classes.

inReplyTo (zero or one occurrence; of the type Messageld) A copy of the unique message identifier (within it

own coding scheme) to which this message is responding.

sentBy (exactly one occurrence; of the type MessageAddress) The unique identifier (within its coding scheme)
for the originator of a message instance.

sendTo (zero or more occurrences; of the type MessageAddress) A unique identifier (within its coding
scheme) indicating an intended recipent of a message.

copyTo (zero or more occurrences; of the type MessageAddress) A unique identifier (within the specified
coding scheme) giving the details of some party to whom a copy of this message will be sent for reference.

creationTimestamp (exactly one occurrence; of the type xsd:dateTime) The date and time (on the source
system) when this message instance was created.

expiryTimestamp (zero or one occurrence; of the type xsd:dateTime) The date and time (on the source
system) when this message instance will be considered expired.

partyMessagelnformation (zero or more occurrences; of the type PartyMessagelnformation) Additional
message information that may be provided by each involved party.

dsig:Signhature (zero or more occurrences;
1.9.3 Used by:

»  Complex type: NotificationMessage

1.9.4 Derived Types:

1.9.5 Figure:
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Conversationld

@ messageld a

@ @ conversationld a

Messageld

0 ®inReplyTo %

Messageld

*
'S C MessageAddress
_

NotificationM essageHeader

® @ copyTo
MessageAddress

’ - .
——{ MessageHeader.model j_ creationTimestamp

dateTime

’ . .
@ expiryTimestamp

dateTime

O @ partyMessagel nformation

PartyM essagel nformation

@ Signature
) O

SignatureType

1.9.6 Schema Fragment:

<xsd: conpl exType nanme="Notifi cati onMessageHeader" >
<xsd: annot ati on>
<xsd; docunentation xnl ;| ang="en">
A type that refines the generic nessage header to match the
requi renents of a Notificati onMessage.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="MessageHeader" >
<xsd: sequence> ] )
<xsd: el enrent nane="i nRepl yTo" type="Messageld" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ation xnl :lang="en"> o o
A copy of the unique nesSage identifier (within it own
codi ng schenez,to whi ch thi's nessage i s responding.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: group ref="MessageHeader. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.10 PartyMessagelnformation

1.10.1 Description:
A type defining additional information that may be recorded against a message.
1.10.2 Contents:

partyReference (exactly one occurrence; of the type PartyReference) Identifies that party that has ownership
of this information.

1.10.3 Used by:

1.10.4 Derived Types:

1.10.5 Figure:
* @ partyReference
PartyM essagel nformation L PartyReference

1.10.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Part yMessagel nf or mati on" >
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> )
A type defining additional information that may be recorded
agai nst a nessage.
</ xSd: docunent ati on>
</ xsd: annot ati on>
<xsd: sequence>
<xsd: el ement name="partyReference" type="PartyReference">
<xsd: annot ati on> |
<xsd: docupentation xnl :lang="en"> ) o )
Identifies that party that has ownership of this information.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.11 ProblemLocation

1.11.1 Description:

Provides a lexical location (i.e. a line number and character for bad XML) or an XPath location (i.e. place to
identify the bad location for valid XML).

1.11.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type xsd:normalizedString)

1.11.3 Used by:
Complex type: Reason

1.11.4 Derived Types:

1.11.5 Figure:

* ®|ocationType @ problemL ocationScheme
ProblemL ocation token uri

1.11.6 Schema Fragment:

<xsd: conplexT¥pe nane="Probl enmLocati on" >
<xsd: annot at | on>
<xsd: docunentation xnm : Il ang="en">

Provides a lexical |ocation (i.e. a | i ne nunber and character for
bad XM.) or an XPath | ocation (i. place to identify the bad
location for valid XM).
</ xsd: docunent at i on>
</ xsd: annot at |1 on>
<xsd: S|anerntent>
<xsd: ext ensi on base="xsd: nornal j zedSt ri ng" >
<xsd:attribute name="locationType™ typé="xsd:token">
<xsd: annot at i on>
<xsd: document ati on xm :1ang="en"> ]
The value of the locationType attribute defines which type
of location has been given. It may take the val ues

lexical' or '"xpath'.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</xsdrattribute> )
<xsd: attribute nane="probl emLocati onSchene" type="xsd:anyUR " fpni-annotation: deprecat ed:
<xsd: annot at i on>
<xsd: docunment ation xm :1ang="en">
DE RECATED, It will be rémoved in FpM. 5. New
pPIenentatlons are encouraged to use the i ocati onType
a

</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsdrattribute>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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1.12 Reason

1.12.1 Description:

A type defining a content model for describing the nature and possible location of a error within a previous
message.

1.12.2 Contents:

reasonCode (exactly one occurrence; of the type ReasonCode) A machine interpretable error code.

location (zero or one occurrence; of the type ProblemLocation) A value indicating the location of the problem
within the subject message.

desgription (zero or one occurrence; of the type xsd:string) Plain English text describing the associated error
condition

validationRuleld (zero or one occurrence; of the type Validation) A reference identifying a rule within a
validation scheme

additionalData (zero or more occurrences; of the type AdditionalData) Any string of additional data that may
help the message processor, for example in a rejection message this might contain a code value or the text of
any one of the messages (within a CDATA section).

1.12.3 Used by:

»  Complex type: NovationConsentRefused
Complex type: UnprocessedPosition

1.12.4 Derived Types:

1.12.5 Figure:

@ reasonCode a

ReasonCode

@ |ocation
ProblemL ocation

@ description a

G@

lI
©)

Reason string

GD

\Validation

#® vaidationRuleld %

©

@ additional Data a

Additional Data

1.12.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Reason" >
<xsd: annot ati on>
<xsd: docunent ati on xnl: |l ang="en"> o
A type defining a content nodel for describing the nature and
posSible |l ocation of a error wthin a previouS nessage.
</ Xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="reasonCode" type="ReasonCode">
<xsd: annot ati on> .
<xsd: docunentation xnl :lang="en">


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.NovationConsentRefused
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.UnprocessedPosition

A machine interpretable error code.
</ xsd: docunent at i on>
</ xsd:; annot at 1 on>
</ xsd: el emrent > . . .
<xsd: el ement nanme="| ocation" type="Probl enLocati on" mi nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on xnl ;I ang="en"> o
A value indicating the | ocation of the problemw thin the
subj ect nessage.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el emrent > o . .
<xsd: el ement nanme="description" type="xsd:string" mnCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> ) o
Pl'ain English text describing the associated error condition
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) ) )
<xsd: el enrent nanme="val i dati onRul el d" type="Validation" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en"> ) )
A reference identifying a rule within a validation schene
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent nanme="addi ti onal Data" type="Additional Data" m nCccurs="0"
<xsd: annot ati on>
<xsd: docunentation xm : I ang="en">
Any string of additional "data that may hel p the nmessage
processor, for exanple In a rejection nmessage this m ght
contain a code value or the text of any one of the neSsages
(w thin a CDATA section).
</ xsd: docunent ati on>
</ xsd:; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>

maxCccur s=" unboundec



1.13 ReasonCode

1.13.1 Description:

Defines a list of machine interpretable error codes.

1.13.2 Contents:

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

1.13.3 Used by:
« Complex type: Reason

1.13.4 Derived Types:

1.13.5 Figure:

2 @ reasonCodeScheme
ReasonCode uri

1.13.6 Schema Fragment:

<xsd:conp|exT¥pe name="ReasonCode" >
<xsd: annot at i on>
<xsd; docunent ation xnl:|ang="en">
Defines a |ist of nmachine interpretable error codes.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > . .
<xsd: ext ensj on base="xsd: normalizedString">
<xsd:attri bute nane="reasonCodeSchene" "t ype="xsd: anyURlI " default="http://ww. f pm . or g/ coc
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
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1.14 RequestMessage

1.14.1 Description:

A type defining the basic content of a message that requests the receiver to perform some business operation
determined by the message type and its content.

1.14.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type Message)
* Atype defining the basic structure of all FpML messages which is refined by its derived types.

header (exactly one occurrence; of the type RequestMessageHeader)
validation (zero or more occurrences; of the type Validation)

1.14.3 Used by:

Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:

CancelTradeConfirmation
CancelTradeMatch
ConfirmTrade
ModifyTradeConfirmation
ModifyTradeMatch
NovationRequestMessage
PositionsAsserted
RequestAllocation
RequestAmendmentConfirmation
RequestincreaseConfirmation
RequestPortfolio
RequestPositionReport
RequestQuote
RequestTerminationConfirmation
RequestTradeConfirmation
RequestTradeMatch
RequestTradeStatus
RequestValuationReport
TradeAmendmentRequest
TradelncreaseRequest
TradeTerminationRequest

1.14.4 Derived Types:

Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:

CancelTradeConfirmation
CancelTradeMatch
ConfirmTrade
ModifyTradeConfirmation
ModifyTradeMatch
NovationRequestMessage
PositionsAsserted
RequestAllocation
RequestAmendmentConfirmation
RequestincreaseConfirmation
RequestPortfolio
RequestPositionReport


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.CancelTradeConfirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-tradeexec-4-3.xsd#Complex.CancelTradeMatch
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.ConfirmTrade
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.ModifyTradeConfirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-tradeexec-4-3.xsd#Complex.ModifyTradeMatch
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-4-3.xsd#Complex.NovationRequestMessage
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.PositionsAsserted
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-allocation-4-3.xsd#Complex.RequestAllocation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.RequestAmendmentConfirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.RequestIncreaseConfirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.RequestPortfolio
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reporting-4-3.xsd#Complex.RequestPositionReport
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-pretrade-4-3.xsd#Complex.RequestQuote
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.RequestTerminationConfirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.RequestTradeConfirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-tradeexec-4-3.xsd#Complex.RequestTradeMatch
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.RequestTradeStatus
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reporting-4-3.xsd#Complex.RequestValuationReport
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeAmendmentRequest
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeIncreaseRequest
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeTerminationRequest
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.CancelTradeConfirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-tradeexec-4-3.xsd#Complex.CancelTradeMatch
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.ConfirmTrade
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.ModifyTradeConfirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-tradeexec-4-3.xsd#Complex.ModifyTradeMatch
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-4-3.xsd#Complex.NovationRequestMessage
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.PositionsAsserted
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-allocation-4-3.xsd#Complex.RequestAllocation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.RequestAmendmentConfirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.RequestIncreaseConfirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.RequestPortfolio
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reporting-4-3.xsd#Complex.RequestPositionReport

Complex type: RequestQuote

Complex type: RequestTerminationConfirmation
*  Complex type: RequestTradeConfirmation
Complex type: RequestTradeMatch

Complex type: RequestTradeStatus

Complex type: RequestValuationReport

*  Complex type: TradeAmendmentRequest
Complex type: TradelncreaseRequest

Complex type: TradeTerminationRequest

1.14.5 Figure:

@ header
RequestM essageHeader

4
M)
ReguestM essage L klj ®—
4(Validation.model j

1.14.6 Schema Fragment:

<xsd: conpl exType name="Request Message" abstract="true">
<xsd: annot ati on>
<xsd; docunentation xnl ;I ang="en">
A type defining the basiCc content of a nessage that re
receiver to perform sone business operation determ ned
nessage type and Its content.
</ xsd: docungent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Message" >
<xsd: sequence>
<xsd: el ement nane="header" type="Request MessageHeader"/>
<xsd: group ref="Validation.nbdel"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>

o} s%s t he

ue
by the


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-pretrade-4-3.xsd#Complex.RequestQuote
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-confirmation-4-3.xsd#Complex.RequestTerminationConfirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.RequestTradeConfirmation
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-tradeexec-4-3.xsd#Complex.RequestTradeMatch
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.RequestTradeStatus
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reporting-4-3.xsd#Complex.RequestValuationReport
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeAmendmentRequest
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeIncreaseRequest
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeTerminationRequest

1.15 RequestMessageHeader

1.15.1 Description:

A type refining the generic message header content to make it specific to request messages.
1.15.2 Contents:

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

* Atype defining the content model for a generic message header that is refined by its derived
classes.

sentBy (exactly one occurrence; of the type MessageAddress) The unique identifier (within its coding scheme)
for the originator of a message instance.

sendTo (zero or more occurrences; of the type MessageAddress) A unique identifier (within its coding
scheme) indicating an intended recipent of a message.

copyTo (zero or more occurrences; of the type MessageAddress) A unique identifier (within the specified
coding scheme) giving the details of some party to whom a copy of this message will be sent for reference.

creationTimestamp (exactly one occurrence; of the type xsd:dateTime) The date and time (on the source
system) when this message instance was created.

expiryTimestamp (zero or one occurrence; of the type xsd:dateTime) The date and time (on the source
system) when this message instance will be considered expired.

partyMessagelnformation (zero or more occurrences; of the type PartyMessagelnformation) Additional
message information that may be provided by each involved party.

dsig:Signature (zero or more occurrences;
1.15.3 Used by:

*  Complex type: RequestMessage

1.15.4 Derived Types:

1.15.5 Figure:


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.RequestMessage

Conversationld

@ messageld
Messageld

@ @ conversationld a

& sentBy
MessageAddress

@ @ sendTo

MessageAddress

A

* - @ @ copyTo
RequestM essageHeader MessageAddress

@ creationTimestamp
[~ ]

dateTime

‘ . .
@ expiryTimestamp

dateTime

O— (M essageHeader. model :l—
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1.15.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Request MessageHeader " >
<xsd: annot ati on>
<xsd: docunentation xnm :lang="en"> )
A type refining the generic nessage header content to nake it
specific to request nessages.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="MessageHeader" >
<xsd: sequence>
<xsd: group ref="MessageHeader. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.16 RequestTradeStatus

1.16.1 Description:

A type defining the content model for a message allowing one party to query the status of one or many trades
previously sent to another party.

1.16.2 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.

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) A legal entity or a subdivision of a legal entity.

1.16.3 Used by:
1.16.4 Derived Types:

1.16.5 Figure:

@ header
)
equestM essageHeader

4(Validation.model j
2

RequestTradeStatus 3 @ tradel dentifier
Tradel dentifier

& ® party
Party

:

1.16.6 Schema Fragment:

<xsd: conplexType nanme="Request Tr adeSt at us" >
<xsd: ahnot at i on>
<xsd ocunEntat|on xm : I ang="en" >
Y defining the contént nodel for a nessage al |l owi ng one
y to query the status of one or many tradées previouSly sent
o ahot her party.
</ 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="tradel dentifier" type="Tradeldentifier" maxQOccurs="unbounded">
<xsd: annot at | on>
<xsd: docunment ati on xni : Ian?= "> o
An i nstance of a unique rade identifier.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
<xsd: el enent nane="party" type="Party" maxCccurs="unbounded">
<xsd: annot at i on>
<xsd: document ati on xni:|ang="en"> .
Alegal entity or a subdivision of a |egal entity.
</ xsd: docunent ati on>
<xsd: document ation xm : | ang="en"
Parties can performmultiple roles in atrade |ifecycle.



For exanple, the pri
Barmntsfromtlnet
ut may include othe
to, the trade, such
novation transferor/
agent, etc. In FpM
wthin a docunen

</ 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>

ated to nake
ermof the trade
in, or |P0|d$ntal



1.17 ResponseMessage

1.17.1 Description:

A type refining the generic message content model to make it specific to response messages.

1.17.2 Contents:

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

* Atype defining the basic structure of all FpML messages which is refined by its derived types.

header (exactly one occurrence; of the type ResponseMessageHeader)
validation (zero or more occurrences; of the type Validation)

1.17.3 Used by:

Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:

AcceptQuote
ConfirmationCancelled
NovationResponseMessage
PositionsAcknowledged
PositionsMatchResults
QuoteAcceptanceConfirmed
QuoteAlreadyExpired
QuoteUpdated
RequestQuoteResponse
TradeAffirmed
TradeAlreadyMatched
TradeAlreadySubmitted
TradeAmendmentResponse
TradeCashflowsMatchResult
TradeErrorResponse
TradelncreaseResponse
TradeNotFound
TradeStatus
TradeTerminationResponse

1.17.4 Derived Types:

Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:
Complex type:

AcceptQuote
ConfirmationCancelled
NovationResponseMessage
PositionsAcknowledged
PositionsMatchResults
QuoteAcceptanceConfirmed
QuoteAlreadyExpired
QuoteUpdated
RequestQuoteResponse
TradeAffirmed
TradeAlreadyMatched
TradeAlreadySubmitted
TradeAmendmentResponse
TradeCashflowsMatchResult
TradeErrorResponse


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-pretrade-4-3.xsd#Complex.AcceptQuote
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.ConfirmationCancelled
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-4-3.xsd#Complex.NovationResponseMessage
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.PositionsAcknowledged
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.PositionsMatchResults
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-pretrade-4-3.xsd#Complex.QuoteAcceptanceConfirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-pretrade-4-3.xsd#Complex.QuoteAlreadyExpired
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-pretrade-4-3.xsd#Complex.QuoteUpdated
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-pretrade-4-3.xsd#Complex.RequestQuoteResponse
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.TradeAffirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-tradeexec-4-3.xsd#Complex.TradeAlreadyMatched
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeAlreadySubmitted
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeAmendmentResponse
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.TradeCashflowsMatchResult
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeErrorResponse
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeIncreaseResponse
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeNotFound
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeStatus
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeTerminationResponse
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-pretrade-4-3.xsd#Complex.AcceptQuote
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.ConfirmationCancelled
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-4-3.xsd#Complex.NovationResponseMessage
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.PositionsAcknowledged
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.PositionsMatchResults
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-pretrade-4-3.xsd#Complex.QuoteAcceptanceConfirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-pretrade-4-3.xsd#Complex.QuoteAlreadyExpired
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-pretrade-4-3.xsd#Complex.QuoteUpdated
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-pretrade-4-3.xsd#Complex.RequestQuoteResponse
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.TradeAffirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-tradeexec-4-3.xsd#Complex.TradeAlreadyMatched
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeAlreadySubmitted
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeAmendmentResponse
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-reconciliation-4-3.xsd#Complex.TradeCashflowsMatchResult
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeErrorResponse

Complex type: TradelncreaseResponse

«  Complex type: TradeNotFound

*  Complex type: TradeStatus

Complex type: TradeTerminationResponse

1.17.5 Figure:
@ header
< ~ ResponseM essageHeader
ResponseM essage £ \lj @—
4(Validation.model j

1.17.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" ResponseMessage" abstract="true">
<xsd: annot at i on>
<xsd:; docunentation xnl:lang="en"> .
A type refining the generic nessage content nodel to make it
specific to reSponse nessages.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="Message" >
<xsd: sequence>
<xsd: el ement nane="header" type="ResponseMessageHeader"/>
<xsd: group ref="Validation.nbdel"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeIncreaseResponse
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeNotFound
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeStatus
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-posttrade-negotiation-4-3.xsd#Complex.TradeTerminationResponse

1.18 ResponseMessageHeader

1.18.1 Description:

A type refining the generic message header to make it specific to response messages.
1.18.2 Contents:

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

* Atype defining the content model for a generic message header that is refined by its derived
classes.

inReplyTo (exactly one occurrence; of the type Messageld) A copy of the unique message identifier (within it

own coding scheme) to which this message is responding.

sentBy (exactly one occurrence; of the type MessageAddress) The unique identifier (within its coding scheme)
for the originator of a message instance.

sendTo (zero or more occurrences; of the type MessageAddress) A unique identifier (within its coding
scheme) indicating an intended recipent of a message.

copyTo (zero or more occurrences; of the type MessageAddress) A unique identifier (within the specified
coding scheme) giving the details of some party to whom a copy of this message will be sent for reference.

creationTimestamp (exactly one occurrence; of the type xsd:dateTime) The date and time (on the source
system) when this message instance was created.

expiryTimestamp (zero or one occurrence; of the type xsd:dateTime) The date and time (on the source
system) when this message instance will be considered expired.

partyMessagelnformation (zero or more occurrences; of the type PartyMessagelnformation) Additional
message information that may be provided by each involved party.

dsig:Signhature (zero or more occurrences;
1.18.3 Used by:

«  Complex type: ResponseMessage

1.18.4 Derived Types:

1.18.5 Figure:


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.ResponseMessage
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— s
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1.18.6 Schema Fragment:

<xsd: conpl exType nanme="ResponseMessageHeader" >
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en"> ) o
A type refining the generic nessage header to nake it specific to
response nessages.
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="MessageHeader" >
<xsd: sequence> ]
<xsd: el emrent nane="i nRepl yTo" type="Messagel d">
<xsd: annot ati on> .
<xsd: docunent ation xnl :lang="en"> o o
A copy of the unique nesSage identifier (within it own
codi ng schenez,to whi ch thi's nessage i s responding.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: group ref="MessageHeader. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.19 TradeAlreadyCancelled

1.19.1 Description:

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

1.19.2 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.

1.19.3 Used by:
1.19.4 Derived Types:

1.19.5 Figure:

@ header &
ResponseM essageHeader

4(Val idation.model j
4|:TradeOrTradeReference. model j

O Mk
Party

:

: ——@-
TradeAlreadyCancelled

0

1.19.6 Schema Fragment:

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



1.20 TradeAlreadySubmitted

1.20.1 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.

1.20.2 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) A legal entity or a subdivision of a legal entity.

1.20.3 Used by:
1.20.4 Derived Types:

1.20.5 Figure:

@ header

: ResponseM essageHeader
4|:Validation.model j
L 4

TradeA | readySubmitted C @ tradel dentifier a

Tradel dentifier

@ party
Party

1.20.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeAl r eadySubm tt ed" >
<xsd: annotati on>
<xsd: docunentation xnml :lang="en">
A type defining the contéent node|l for a nessage sent bK a
confirmation provider when it believes that one party has
repeated a request to confirma trade
</ 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:|an9:"en"> L
An instance of a unique trade identifier.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement nanme="party" type="Party">
<xsd: annot ati on> _
<xsd: docunent ation xnl:lang="en"> )
Alegal entity or a subdivision of a legal entity.
</ xsd: docunent af i on>
<xsd: docunentati on xnml :lang="en">

Parties can performnultiple roles in a trade lifecycle
For exanple, the principal parties obligated to make
paynments fromtinme to tinme during the térmof the trade,



but may include other parties involved in, or incidenta
to, the trade, such as parties acting in the role of
novation transferor/transferee, brokeér, calculation
agent, etc. In FPNL roles are defined in multiple places
wi'thin a docunent.

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



1.21 TradeAlreadyTerminated

1.21.1 Description:

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

1.21.2 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.

1.21.3 Used by:
1.21.4 Derived Types:

1.21.5 Figure:

@ header
ResponseM essageHeader

4(Val idation.model j
—(TradeOrTradeRefermce.model j

— @
Party

:

: — O
TradeAlready Terminated

:

1.21.6 Schema Fragment:

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



1.22 TradeErrorResponse

1.22.1 Description:

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

1.22.2 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 t c}/pe Trade) An element that allows the full details of the trade to be used
as a mechanism for |dent|fy|ng 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) A legal entity or a subdivision of a legal entity.

1.22.3 Used by:

*  Complex type: TradeAlreadyAffirmed
Complex type: TradeAlreadyCancelled

*  Complex type: TradeAlreadyConfirmed
*  Complex type: TradeAlreadyTerminated

1.22.4 Derived Types:

*  Complex type: TradeAlreadyAffirmed

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

1.22.5 Figure:

@ header
ResponseM essageHeader

* 4(Validation.model j
EF—O—

TradeErrorResponse
4(TradeOrTradeReference. model j
® @ party %
Party

1.22.6 Schema Fragment:

:

<xsd: conplexType nane="Tr adeErr or Response” abstract="true">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en">
An abstract trade error Fesponse nessage containing a singe trade
or trade reference.
</ xsd: docunent at i on>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.TradeAlreadyAffirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeAlreadyCancelled
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.TradeAlreadyConfirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeAlreadyTerminated
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.TradeAlreadyAffirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeAlreadyCancelled
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-confirmation-4-3.xsd#Complex.TradeAlreadyConfirmed
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeAlreadyTerminated

</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence>
<xsd: group ref="TradeO TradeRef er ence, nodel "/ >
<xsd: el ement nanme="party" type="Party" maxQccurs="unbounded">
<xsd annot at i on>
<xsd: document ati on xm : 1 ang="en"> i
Alegal entity or a subdivision of a |egal entity.
</ xsd: docunent at i on>
<xsd: document ati on xn :|ang="en">

Parties can performmultiple roles in a trade |ifecycle.
For exanple, the principal parties obligated to make
Baynents fron1t|ne to time during the termof the trade
nay include other parties involved in, or incidental
he trade, such as parties acting in the role of
novatlon transferor/transferee, brokér, calculation
agent, etc. In PNL roles are defined in nultiple places
wthin a docunen

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



1.23 TradeNotFound

1.23.1 Description:

A type defining the content model of a response message generated when an operation as requested on a
trade unknown to the service.

1.23.2 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

tradeldentifier (exactly one occurrence; of the type Tradeldentifier) An instance of a unique trade identifier.
party (exactly one occurrence; of the type Party) A legal entity or a subdivision of a legal entity.

1.23.3 Used by:

1.23.4 Derived Types:

1.23.5 Figure:
@ header
: ResponseM essageHeader
4(Validati on.model j
* @ tradeldentifier
TradeNotFound £ ®— Tradel dentifier a
(D TradeOr TradeReference.model j
@ party
Party

1.23.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Tr adeNot Found" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
A type defining the content nodel of a response nessage generated
eh an operation as requested on a trade unknown to the service.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence>
<xsd: choij ce> o o
<xsd: el enent nane="tradeldentifier" type="Tradeldentifier">
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an9: en" > o
An instance of a unique trade identifier
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: group ref="TradeO Tr adeRef er ence. nodel "/ >
</ xsd: choi ce>
<xsd: el emrent nane="party" type="Party">



<xsd: annot ati on>

<xsd: docunent ati on xn1 Iangz n"> )
Alegal entity or ubdi'vision of a legal entity.

</ xsd: docunent a |on>

<xsd: docunEntatlon xm : |l ang="en"> i
Parties can performmultiple roles in a trade |ifecycle.
For exanple, the principal parties obligated to make
Ba¥nents fron1t|ne to time during the termof the trade

may i ncl ude other parties involved in, or incidental

to, the trade, such as partles acting in the role of
novation transferor/transferee, brokér, calculation
agent, etc. In FpM. roles are defined in nultiple places

wthin a docunmen
</ xsd: document at i on>
</ xsd; annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.24 TradeStatus

1.24.1 Description:

A type defining the content model for a message normally generated in response to a RequestTradeStatus
request.

1.24.2 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.

tradeStatusitem (one or more occurrences; of the type TradeStatusltem) A collection of data values
describing the state of the given trade.

party (one or more occurrences; of the type Party) A legal entity or a subdivision of a legal entity.
1.24.3 Used by:

1.24.4 Derived Types:

1.24.5 Figure:
@ header
: ResponseM essageHeader
7S 4(Validation.model j
TradeStatus : @ tradeStatusitem
—®
TradeStatusitem

@ part
QML

1.24.6 Schema Fragment:

<xsd: conplexType name="Tr adeSt at us" >
<xsd: annot at | on>
<xsd: docunentation xnl:lang="en">
Atype defining the contént nodel for a message normally
generated in response to a Request TradeStatus request.
</ Xxsd: docunent at i on>
</ xsd: annotat|on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence>
<xsd: el enent nane="tradeStatusltenf type="TradeStatuslten maxCccurs="unbounded">
<xsd: annot at | on>
<xsd: docunment ation xn : | ang=
A col lection of data values descrlblng the state of the
g|ven trade,
</ 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: docunent ati on xm : | ang="en" > )
Alegal entity or a subdivision of a legal entity.
</ xsd: docunent ati on>
<xsd: document ation xm :1ang="en">
Parties can performmultiple roles in a ade |ifecycle.
For exanple, the principal parties obllg ed to make



Baynents_fron1tinE 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, broker, calculation
agent, etc. In FpM. roles are defined in nultiple places
wthin a docunent.
</ 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>



1.25 TradeStatusltem
1.25.1 Description:

A type used in trade status enquiry messages which relates a trade identifier to its current status value.

1.25.2 Contents:

tradeldentifier (exactly one occurrence; of the type Tradeldentifier) An instance of a unique trade identifier.
tradeStatusValue (exactly one occurrence; of the type TradeStatusValue) The trade status value.

1.25.3 Used by:
*  Complex type: TradeStatus

1.25.4 Derived Types:

1.25.5 Figure:

@ tradel dentifier %

Y Tradeldentifier

TradeStatusitem

@ tradeStatusvVaue %

TradeStatusValue

1.25.6 Schema Fragment:

<xsd: conpl exType nanme="TradeSt at usltent' >
<xsd: annotation> .
<xsd:; docunmentati on xml : |l ang="en"> )
A type used in trade stafus enquiry nessages which relates a
trade identifier to its current status value.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> o o
<xsd: el enent 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 at i on>
</ xsd: el enent >
<xsd: el ement nane="tradeSt at usVval ue" type="TradeSt at usVval ue" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
The trade status val ue.
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeStatus

1.26 TradeStatusValue

1.26.1 Description:

The type used to hold TradeStatusScheme values.

1.26.2 Contents:

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

1.26.3 Used by:
Complex type: TradeStatusltem

1.26.4 Derived Types:

1.26.5 Figure:

* @ tradeStatusScheme
TradeStatusVaue uri

1.26.6 Schema Fragment:

<xsd: conpl exType name="TradeSt at usVal ue" >
<xsd: annot at i on>
<xsd: docunent ati on xm :lang="en">
The type used to hold TradeStat usSchene val ues.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > .
<xsd: ext ensi on base="xsd: nornal iz
<xsd: attribute name="tradeSt at u
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>

i ng">
hene™ type="xsd: anyURl "/ >


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.TradeStatusItem

2 Groups



2.1 Exception.model

2.1.1 Description:
A model group which has exception elements.
2.1.2 Contents:

reason ?one or more occurrences; of the type Reason) An instance of the Reason type used to record the
nature of any errors associated with a message.

additionalData (zero or one occurrence; of the type AdditionalData) Any string of additional data that may
help the message processor, for example in a rejection message this might contain a code value or the text of
the original request (within a CDATA section).

2.1.3 Used by:
Complex type: MessageRejected

2.1.4 Figure:

C:‘Wa%nn
u Reason

@ @ odditional Data
—|Additional Data

Eﬁxcepﬁoninodd :}—

2.1.5 Schema Fragment:

<xsd: group nane="Excepti on. nodel ">
<xsd: annot ation>
<xsd: docunentation xpl:lang="en">
A nodel group which has eéxception el enents.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nanme="reason" type="Reason" maxQccurs="unbounded">
<xsd: annot ati on>
<xsd: docunent ation xm_: | ang="en">
An instance of the Reason type used to record the nature of
any errors assoclated with a nessage.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement > o o )
<xsd: el enent nane="addi tional Data" type="Additional Data" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm : | ang="en">
Any string of additional "data that may hel p the nmessage
processor, for exanple Iin a rejection nmessage this m ght
contain a code value or the text of the original request
(w thin a CDATA section).
</ xsd: docunent ati on>
</ xsd; annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.MessageRejected

2.2 MessageHeader.model

2.2.1 Description:

Defines the structure that contains routing and identification information, which allows processing and transfer
of the message. It contains only messaging information that is applicable to all messages. If the information is
not message related or is not applicable to all messages then it is not defined in the message header.

2.2.2 Contents:

sentBy (exactly one occurrence; of the type MessageAddress) The unique identifier (within its coding scheme)
for the originator of a message instance.

sendTo (zero or more occurrences; of the type MessageAddress) A unique identifier (within its coding
scheme) indicating an intended recipent of a message.

copyTo (zero or more occurrences; of the type MessageAddress) A unique identifier (within the specified
coding scheme) giving the details of some party to whom a copy of this message will be sent for reference.

creationTimestamp (exactly one occurrence; of the type xsd:dateTime) The date and time (on the source
system) when this message instance was created.

expiryTimestamp (zero or one occurrence; of the type xsd:dateTime) The date and time (on the source
system) when this message instance will be considered expired.

partyMessagelnformation (zero or more occurrences; of the type PartyMessagelnformation) Additional
message information that may be provided by each involved party.

dsig:Signhature (zero or more occurrences;
2.2.3 Used by:

 Complex type: NotificationMessageHeader
*  Complex type: RequestMessageHeader
Complex type: ResponseMessageHeader

2.2.4 Figure:

@ sentBy
MessageAddress

@ @ sendTo

MessageAddress

A

O @ copyTo

MessageAddress

@ creationTimestamp
=

dateTime

I:M essageHeader.model :I—

@ expiryTimestamp
> —
CdaleTime
@ partyM elnformation
O Mk At
PartyM essagel nformation

O @ Signature
*
SignatureType

2.2.5 Schema Fragment:


http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.NotificationMessageHeader
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.RequestMessageHeader
http://www.fpml.org/spec/2007/tr-fpml-4-3-2007-12-14/html/fpml-msg-4-3.xsd#Complex.ResponseMessageHeader

<xsd: group nanme="MessageHeader . nodel ">
<xsd: annot ati on> .
<xsd; docunentation xnl:Ilang="en">

Defines the structure that contains routing and identification

i nformatjon, which allows processing and tiansfer of the nmessage
It contains only messaging information that is aPpllcab!e to a
nmessages, If the information Is not nessage related or is not
applicable to all nmessages then it is not "defined in the nessage

header . .
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence>
<xsd: el ement nanme="sent By" type="MessageAddress">
<xsd: annot ati on>
<xsd: docunent ation xnl :lang="en"> )
The unique identifier (Wthin its coding schene) for the
originator of a nessage Instance.
</ xsddocunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="sendTo" type="MessageAddress" mnmi nQccurs="0" maxCccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunment ati on. xm ;| ang="en" > ) o )
A unique identifier (wwthin its coding schene) indicating an
i nt ended reC|Pent of "a nmessage.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > .
<xsd: el ement nane="copyTo" type="MessageAddress" mnmi nQccurs="0" maxCccur s="unbounded" >
<xsd: annot ati on>
<xsd:docunentat|on,xn1:Ian%;"en"> o )
A unique identifijer #mnt in the sPeC|f|ed codi ng schene)
giving the details of some party to whoma copy of this
message will be sent for reterence.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="creationTi nestanp" type="xsd: dateTi ne">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> ]
The date and tinme (on thé source systen) when this nessage
i nstance was creat ed.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . .
<xsd: el ement nanme="expiryTi nestanp” type="xsd: dateTi me" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> ]
The date and tinme (on thé source systen) when this nessage
instance will be considered expired.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement nanme="partyMessagel nformati on" type="PartyMessagel nformati on" m nCccurs="0"
<xsd: annot ati on> |
<xsd: docunentation xnl:lang="en"> ]
Addi tional nessage information that may be provided by each
i nvol ved party,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent > . . .
<xsd: el ement ref="dsig:Signature" m nCccurs="0" maxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: gr oup>



3 Schema listing

<xsd: schema ecore: nsPrefix="fpm" ecore:package:"org.fpnj" ecor e: docunent Root =" FpM." t ar get Nam
<xsd: | nport nanespace="http://ww. w3. or g/ 2000/ 09/ Xm dsi g#" schemalLocati on="xm dsi g- cor e- schel
<xsd: i ncl ude_schenmalLocati on="f pni - doc- 4-3. xsd"/ >
<xsd: conpl exType name="Addi ti onal Dat a" >

<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> )
Provi des extra information not represented in the nodel that
may be useful in processing the nessage i.e. diagnosing the
reason for failure. In casé the extra information is 1n XM
format, a CDATA section nust be placed around the source
nessage to prevent its interpretation as XM. content.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:sinpleContent> N
<xsd: ext ensj on base="xsd:string"> i
<xsd:attribute nane="additi onal Dat aSchenme" type="xsd: anyURI " use="optional "/>
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</xsd:conPIexType> .
<xsd: conpl exType name="Conversationld">
<xsd: annot ati on>
<xsd: docunent ation xpl:lang="en">

The unique identifier (name) for the conversation (se55|on?,
this message is within, A conversation identifier is usually
assigned by the initiator of a conversation. Conversations nax
only be initiated and term nated. Joining conversations has the
effect of injitiating new conversations. nver sations cannot be
SR|It; this instead " has the effect of parallel activities on
the sane conversation or the initiation of a new conversation.
Each nessage belongs to only one conversation, Conversation
scopes are defined”in the business process definition.

</ xsd: docunent ati on>

</ xsd: annot ati on>
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normal i zedSt ri
<xsd: attri bute name="conversati onl dSc
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Message" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> ]
A type defining the basiC structure of all FpM. nessages which
is refined by I'ts derived types.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exContent> .,
<xsd: ext ensi on base="Docunent"/>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="MessageAddr ess" >
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" >
The data type used for i1dentifying a nessage address. |t
i ncl udes a” partyldSchenme for keePlngtthe type Rackmard
ex type.

>
me"

n
hg type="xsd: anyURl " use="required"/>

conpatible wth't he Partyld_conp B n the next major
version, partyldSchene aftribute wll be replaced by a
nmessageAddr essSchene attri bute.

</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: normalizedString">
<xsd:attri bute nane="partyl dScheme" type="xsd: anyURl " default="http://ww.fpm
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</xsd:conPIexType>
<xsd: conpl exType name="MessageHeader" abstract="true">
<xsd: annot ati on>
<xsd; docunentation xnl:Ilang="en"> )
A type defining the content node|l for a generic nessage header
that is refine bg its derived cl asses.
</ xsd: docunent ati on
</ xsd: annot at | on>
<xsd: sequence> . . .
<xsd: el ement nanme="conversationld" type="Conversationld" m nQccurs="0">
<xsd: annot ati on> _
<xsd: docunent ation xnl :lang="en"> )
The unique identifier (nanme) for the conversation
(session), this nmessage is Within. A conversation

.org/ext/



identifier is usually assigned by the initiator of a
conversation. ConverSationS nay only be initiated and
termnated. Joining conversations has the effect of
initiating new conversations. Conversations cannot be .
split; this instead has the effect of parallel activities

on the sane conversation or the initiation of a new
conversat|on. Each nmessage belongs to only one
conversation. Conversati on scopeS are defined in the
busi ness process definition.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
<xsd: el ement nane="messagel d" type="Messagel d">
<xsd: annot ati on> _
<xsd:docunentat|on,xn1:Ian%;"en"> ) )
A unique identifier (wwthin its coding schene) assigned to
t he nmessage bY_ItS creating party.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nanme="Messagel d">
<xsd: annot ati on>
<xsd: docunentation xpl:Ilang="en"> o
The data type use for neSsage identifiers.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd:sinpleContent> _ _
<xsd: ext ensi on base="xsd: normalizedStrin
<xsd: attri bute nane="nessagel dSch
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType> .
<xsd: conpl exType name="MessageRej ect ed" >
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" >
A type defining the contéent for a standard nessage sent when a
reci pient cannot Interpret or process an earlier nessage.
</ 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: group ref="Exception.nodel "/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> o )
<xsd: conpl exType name="Notificati onMessage" abstract="true">
<xsd: annot ati on>
<xsd: docunentation xnl:Ilang="en"> ]
A tyﬁe defining the basic content for a nessage sent to inform
anot her system'that sone 'business event' has occured.
Notifications are not expected to be replied to.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Message" >
<xsd: sequence> o .
<xsd: el ement nane="header" type="Notificati onMessageHeader"/>
<xsd: group ref="Validation.nbdel"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> o )
<xsd: conp exType nane="Noti fi cati onMessageHeader" >
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en">
A type that refines the generic nessage header to match the
requirenents of a Notificati onMessage
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="MessageHeader" >
<xsd: sequence> . .
<xsd: el ement nane="i nRepl yTo" type="Messageld" mi nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ation xnl :lang="en"> o o
A copy of the unique nesSage identifier (within it own
codi ng schenez_to whi ch thi's nmessage is responding.
</ xsd: docunent ati on>
</ xsd: annot at | on>

">
ene" ?ype:"xsd:anyURl" use="required"/>



</ xsd: el enent >
<xsd: group ref="MessageHeader. nodel "/ >
</ xsd: sequence>
</ xsd: extenS|on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> )
<xsd: conp exType nane="Par t yMessagel nf or mati on" >
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en"> )
A type defining additional information that may be recorded
agai nst a nessage.
</ x3d: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent name="partyReference" type="PartyReference">
<xsd: annot at i on>
<xsd: document ati on xnl : | ang="en"> ) )
Identifies that party that has ownership of this
I nf ormation.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Probl emLocati on">
<xsd: annot at i on>
<xsd: docunentation xnl:Ilang="en">
Provides a lexical |ocatton (i,e. a line nunber and cha acter
for bad XM.) or an XPath Iocatlon (| e. place to identify the
bad | ocation for valid XM).
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: S|anerntent>
<xsd: ext ensi on base=" xsd: normal i zedString" >
<xsd:attribute nane="|ocationType” typé="xsd:token">
<xsd: annot at i on>
<xsd: docurment ati on xml : | ang="en"> )
The value of the |ocationType attribute define
Ype of location has been given. It nmay take t
exi cal' or 'xpath’
</ xsd: docunEntatlon>
</ xsd: annot at i on>
</ xsdrattribute> ) )
<xsd: attribute nanme="probl emLocati onSchene" type="xsd:anyURl " fpn -annot ati on: depr ecat ¢
<xsd: annot ati on>
<xsd docunent ation xpl : | ang="en">
DEPRECATED. It will be rénoved in
nPIenentatlons are encouraged to
attribute
</ xsd: docunent at i on>
</ xsd: annot at1 on>
</xsd: attri bute>
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: co IexT pe>
<xsd: co exT¥pe name="Reason" >
<xsd annota i on>
<xsd: document ati on xm : | ang="en"
A type defining a conten nDdeI for describing the nature and
possi bl e | ocation of a error within a previouS nmessage.
</ Xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el enent nane="reasonCode" type="ReasonCode">
<xsd: annot ati on> .
<xsd: document ati on xnl : | ang="en">
A machine interpretable @rror code.
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="| ocation" type="Probl enLocati on" m nCccurs="0">
<xsd: annot at i on>
<xsd: docurment ati on xnl : | ang="en">
A'value indicating the |ocation of the problemw thin the
subj ect nessage.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o ) )
<xsd: el enent nanme="description" type="xsd:string" mnCccurs="0">
<xsd: annot at | on>
<xsd: docunment ation xm :1ang="en">
PlahntEngllsh text describing the associated error
condi tion
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</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > ) ) ) ) )
<xsd: el enrent nanme="val i dati onRul el d" type="Validation" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm ;lang="en"> ) )
A reference identifying a rule within a validation schene
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o )
<xsd: el enent nane="addi ti onal Data" type="Additional Data" m nQccurs="0" maxQOccur s="unbounc
<xsd: annot ation> . .
<xsd: docunentation xnl:Ilang="en">
Any string of additional "data that may hel p the nmessage
processor, for exanple Iin a rejection nmessage this m ght
contain a code value or the text of any one of the neSsages
(w thin a CDATA section).
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType>
<xsd: conpl exType nane="ReasonCode" >
<xsd: annot ati on>
<xsd; docunent ati on_xm : | ang="en" >
Defines a list of machiné interpretable error codes.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: si npl eCont ent > . .
<xsd: ext ensi on base="xsd: normal i zedString">
<xsd: attri bute nane="reasonCodeSchene" "t ype="xsd: anyURI" defaul t="http://ww. fpm . org/
</ xsd; ext ensi on>
</ xsd: si mpl eCont ent >
</ xsd: conpl exType>
<xsd: conp exType nane=" Request Message" abstract="true">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">
A type defining the basiC content of a nessage that requests
the receiver to perform sone business operation determned by
t he nessage type and Its content.
</ xsd: docunent at | on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Message" >
<xsd: sequence>
<xsd: el ement nane="header" type="Request MessageHeader"/>
<xsd: group ref="Validation. nbdel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥pe nane=" Request MessageHeader " >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> )
A type refining the generic nessage header content to nake it
specific to request nessages.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="MessageHeader" >
<xsd: sequence>
<xsd: group ref="MessageHeader. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
<xsd: conp exType nane=" Request Tr adeSt at us" >
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" > )
A type defining the contéent nodel for a nmessage all owi ng one
arty to query the status of one or many tradés previouSly sent
0 ahot her party.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> T 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 1 on>



</ xsd: el enent >
<xsd: el ement nanme="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on> |
<xsd: docunent ati on xnl :lang="en"> ]
Alegal entity or a subdivision of a legal entity.
</ xsd: docunent af i on>

<xsd: docunentation xnl:lang="en"> )
Parties can perforn1nu|t|ﬁle roles in a trade .
Ilfecxcle. For exanple, the principal parties obligated
to make paynents fromtime to tine during the term of
the trade, "but may iInclude other parties’involved In,
or incidental to, the trade, such as Partles acting in
the rol e of novation transferor/transferee, broker
cal cul ation agent, etc. In FpM. roles are defined in
nultiple placés wthin a docunent.

</ 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="ResponseMessage" abstract="true">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en"> )
A type refining the generic message content nodel to nake it
specific to reSponse nessages.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Message" >
<xsd: sequence>
<xsd: el ement nanme="header" type="ResponseMessageHeader"/>
<xsd: group ref="Validation.nbdel"/>
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</xsd:conPIexType>
<xsd: conpl exType nanme="ResponseMessageHeader" >
<xsd: annot ati on>
<xsd: docunentation xnl :Ilang="en"> ) o
A type refining the generic message header to make it specific
to response neSsages.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="MessageHeader" >
<xsd: sequence> .
<xsd: el ement nane="i nRepl yTo" type="Messagel d">
<xsd: annot ati on> _
<xsd: docunent ation xnl :lang="en"> o o
A copy of the_ unique nesSage identifier (within it own
codi ng schenez_to whi ch thi's nmessage is responding.
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
<xsd: group ref="MessageHeader. nodel "/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="Tr adeNot Found" >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en">
A type defining the contént nodel of a response nessage
?enerated when~an operation as requested on a trade uhknown to
he service. .
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence>
<xsd: choi ce> 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 1 on>
</ xsd: el enent >
<xsd: group ref="TradeO Tr adeRef er ence. nodel "/ >
</ xsd: choi ce>
<xsd: el enent nane="party" type="Party">



<xsd: annot ati on>

<xsd; docunent ati on xnl : | ang="er )
Alegal entity or a subdivision of a legal entity.

</ xsd: docunent ati on>

<xsd: docunentation xnl :lang="en"> )
Parties can perfornlnultlﬁle roles in a trade .
Ilfecxcle. For exanple, the principal parties obligated
to make paynents fromtine 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 rol e of novation transferor/transferee, broker
cal cul ation agent, etc. In FpM. roles are defined In
mul tiple placés wthin a document

</ 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 nane="TradeSt at us" >
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en">
A type defining the content nodel for a nessage nornmally
generated in résponse to a Request TradeStatus request.
</ Xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence>
<xsd: el ement nane="tradeStatuslteni type="TradeStatuslten naxCccurs="unbounded">
<xsd: annot ation> . .
<xsd: docunentation xm :lang="en">
A collection of data val les describing the state of the
given trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on> |
<xsd: docunent ati on xnl : Il ang="en"> )
A Iegal entity or a subdivision of a legal entity.
ocu

</ xsd: nment ati on>

<xsd: docunentation xnl:lang="en"> )
Parti es can perforn1nu|t|ﬁle roles in a trade .
Iifecycle. For exanple, the principal parties obligated
to make paynents fromtine to tine during the term of
the trade, "but may include other parties’involved in,
or incidental to, the trade, such as parties acting In
the rol e of novation transferor/transferee, broker
cal cul ation agent, etc. In FpM. roles are defined In
nmul tiple placés wthin a docunent.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>
<xsd: conpl exType name="TradeSt at usl teni' >
<xsd: annot ati on> .
<xsd: docunent ati on xn1:|an?="en"> ) )
A type used in trade stafus enquiry nessages which relates a
trade identifier to its current status value.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<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 at i on>
</ xsd: el emrent >
<xsd: el enent nane="tradeSt at usVval ue" type="TradeSt at usVal ue" >
<xsd: annot ati on>
<xsd: docunent ati on xmni : [ ang="en">
The trade status val ue.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType>



<xsd: conpl exType name="TradeSt at usVal ue" >
<xsd: annot ati on>
<xsd: docunentation xnl:Iang="en">
The type used to hold TradeStat usSchene val ues.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: si npl eCont ent > ) )
<xsd: ext ensi on base="xsd: nornal i zedStri ng">
<xsd:attribute nane="tradeStat usSchene™ type="xsd:anyURl "/ >
</ xsd; ext ensi on>
</ xsd: si npl eCont ent >
</ xsd: conpl exType> .
<xsd: group nane="Exception. nodel ">
<xsd: annot ati on>
<xsd: docunentation xnl ;| ang="en">
A nodel group which has éexception el enents.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el ement nanme="reason" type="Reason" maxQccurs="unbounded">
<xsd: annot ati on> Y
<xsd: docunentation xm:Iang="en">
An instance of the Reason type used to record the nature of
any errors associated with a nessage.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o o )
<xsd: el ement nanme="addi tional Data" type="Additional Data" m nCccurs="0">
<xsd:annot ati on> | Y
<xsd: docupentation xnm :lang="en">
Any string of additional "data that nay hel p the nessage
processor, for exanple in a rejection nmessage this m ght
contain a code value or the text of the original request
(within a CDATA section).
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: gr oup>
<xsd:group nane="MessageHeader . nodel ">
<xsd: annot ati on>
<xsd; docunentation xm :lang="en"> ) ) o )
Defines the structure that contains routing and identification
i nfornmation, which allows processing and transfer of the
nessage, It contains only messaging information that Is
applicable to all messages. If the information i s not nessage
related or Is not applicable to all nessages then it is not
defined in the nmessage header
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: el emrent nanme="sent By" type="MessageAddress" >
<xsd: annot ati on> .
<xsd: docunent ation xm :Ilang="en"> )
The unique identifier (Wwthin its coding schene) for the
originator of a nessage Instance.
</ xsddocunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > )
<xsd: el ement nane="sendTo" type="MessageAddress" m nQccurs="0" maxCccur s="unbounded" >
<xsd: annot ati on>
<xsd: docunent ati on xnl ;| ang="en" > ) o )
A unique identifier (wthin its coding schene) indicating
an 1 ntended recipent of a nessage.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > )
<xsd: el ement nanme="copyTo" type="MessageAddress" m nQccurs="0" maxCccur s="unbounded" >
<xsd: annot ati on> .
<xsd: docunent ati on xnl ;| ang="en" > o )
A unique identifier ¥mnt in the specified coding schene)
giving the details of some party to whoma copy of this
message wil |l be sent for reference.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el emrent > . ) )
<xsd: el ement nane="creationTi nestanmp" type="xsd: dateTi ne">
<xsd: annot ati on>
<xsd: docunentation xm :lang="en"> )
The date and tinme (on theé source systen) when this nmessage
i nstance was creat ed.
</ xsd: docunent ati on>
</ xsd: annot at | on>



</ xsd: el enent > . .
<xsd: el ement nanme="expiryTi nestanp” type="xsd: dateTi me" m nCccurs="0">
<xsd: annot at | on>
<xsd: document ati on xm : 1 ang="en">
The date and tinme (on thé source systen) when this nessage
instance will be considered expired
</ xsd: docunent at | on>
</ xsd: annot at i on>
</ xsd: el ement > . . .
<xsd: el ement nanme="partyMessagel nformati on" type="PartyMessagel nformati on" m nCccurs="0"
<xsd: annot at | on>
<xsd: document ati on xm :|ang="en" .
Addi tional nessage inforation that may be provi ded by each
i nvol ved part
</ xsd: docunent at i on>
</ xsd; annot at i on>
</ xsd: el ement > . .
<xsd: el ement ref="dsig:Signature" m nCccurs="0" maxCccur s="unbounded"/ >
</ xsd: sequence>
</ xsd: gr oup>
<xsd: conpl exType nanme="TradeError Response" abstract="true">
<xsd: annot ati on> _
<xsd: docunentation xnl:Ilang="en">
An abstract trade error response nessage containing a singe
trade or trade reference.
</ xsd: docunent at i on>
</ xsd: annotat|0n>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence>
<xsd: group ref=" TradeOr Tr adeRef er ence, nodel "/ >
<xsd: el emrent nane="party" type="Party" maxQccurs="unbounded">
<xsd: annot at | on>
<xsd: docunent ati on xm : | ang="en" )
Alegal entity or a subd|V|S|on of a legal entity.
</ xsd: docunent ati on>
<xsd: docurment ation xm :|ang="en">

Parties can perfornlnult Ie roles in a trade )

|1 fecycle. For exanple pr|n0|pal parties obligated
to nmake paypents f ronttlne to time during the ternyof
the trade, ” but nay i ncl ude other parties”jinvolved in,

or nC|dentaI the trade, such as parties acting in
the rol e of novatlon transferor/transfteree, broker

cal cul ation agent, etc. In FpM. roles are defined In
mul ti ple placés w thin a document

</ 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="TradeAl r eadyCancel | ed" >
<xsd: annot at | on>
<xsd: document ati on xni:|ang="en">
An error response nessagé indicating that a trade has already
been cancel | ed,
</ xsd: docunent at i on>
</ xsd: annot at | on>
<xsd: conpl exContent> .
<xsd: ext ensi on base="TradeError Response"/>
</ xsd: compl exCont ent >
</ xsd: conpl exType>
<xsd: conp exT¥pe nane="Tr adeAl r eadySubmi tt ed" >
<xsd: annot at | on>
<xsd docunentation xnl : I ang="en"
¥ pe defining the content nDdeI,for a nessage sent bh a
con irmation provider when it believes that ohe party has
repeated a request to confirma trade.
</ xsd: docunent at'i on>
</ xsd: annot at | on>
<xsd: conplebentent>
<xsd: ext ensi on base="ResponseMessage" >
<xsd: sequence> e o
<xsd: el enent name="tradel dentifier" type="Tradeldentifier">
<xsd: annot at | on> .
<xsd: document ation xn : 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; docunent ati on xnml :lang="en"> )
Alegal entity or a subdivision of a legal entity.

</ xsd: docunent ati on>

<xsd: docunentation xnl:lang="en"> )
Parties can perforn1nu|t|ﬁle roles in a trade .
Iifecycle. For exanple, the principal parties obligated
to make paynents fromtine to tine during the term of
the trade, "but may include other parties’involved in,
or incidental to, the trade, such as parties acting In
the rol e of novation transferor/transferee, broker
cal cul ation agent, etc. In FpM. roles are defined In
nmul tiple placés wthin a docunment

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</xsd:conPIexType> i
<xsd: conpl exType name="TradeAl readyTer m nat ed" >
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
An error resFonse nmessageé indicating that a trade has al ready
been term nated.
</ xsd: docunent ati on>
</ xsd: annot at_.i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="TradeError Response"/ >
</ xsd: conpl exCont ent >
</ xsd: conpl exType>
</ xsd: schenma>
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