
ISDA – FpML 5.2 – Messaging Framework
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ExtendedMessage is extending 

base type BaseMessage
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Reporting View

 

Confirmation View
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Cash Flow Matching
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View

 

Version of the Schema used for 

a specific business application
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Execution Advice

 

Trade Change Advice
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Examples of FpML <root> element names

requestPositionReport

positionReport

positionReportAcknowledgement

positionReportException

Option Expiration

Notification

 
requestAllocation

requestAllocationRetracted

allocationAcknowledgement

allocationException

allocationRefused

allocationApproved

requestClearing

requestClearingRetracted

clearingAcknowledgement

clearingException

clearingRefused

clearingStatus

clearingConfirmed

requestConfirmation

requestConfirmationRetracted

confirmationAcknowledgement

confirmationException

confirmationStatus

confirmationAgreed

confirmationDisputed

requestConsent

requestConsentRetracted

consentAcknowledgement

consentException

consentGranted

consentRefused

requestExecution

requestExecutionRetracted

executionAcknowledgement

executionException

executionNotification

executionRetracted

executionAdvice

executionAdviceRetracted

executionAdviceAcknowledgement

executionAdviceException

tradeChangeAdvice

tradeChangeAdviceRetracted

tradeChangeAdviceAcknowledgement

tradeChangeAdviceException

optionExpirationNotification

requestValuationReport

valuationReport

valuationReportAcknowledgement

valuationReportException

requestPortfolio

positionsMatchResults

positionsAcknowledged

positionsAsserted

tradeCashflowsMatchResult

tradeCashflowsAsserted

cancelTradeCashflows

nettedTradeCashflowsAsserted

nettedTradeCashflowsRetracted

nettedTradeCashflowsAck(…)

nettedTradeCashflowsException

nettedTradeCashflowsMatchResult

Margin Call

requestMargin

requestMarginRetracted

marginAcknowledgement

marginException

marginCallStatus

marginCallStatusRetracted

requestCollateralAcceptance

collateralAcceptanceAck(…)

collateralAcceptanceException

collateralProposalStatus

disputeNotification

disputeRetracted

disputeAcknowledgement

disputeException

Collateral Substitution

requestSubstitution

requestSubstitutionRetracted

substitutionStatus

substitutionStatusRetracted

substituteConfirmationStatus

returnConfirmationStatus

Interest Payment

requestInterest

requestInterestRetracted

interestStatus

interestStatusRetracted

interestStatementpositionActivityReport

positionActivityReportAck (…)

positionActivityReportException

eventActivityReport

eventActivityReportAck (…)

eventActivityReportException

resetReport

resetReportAcknowledgement

resetReportException

partyReport

partyReportAcknowledgement

partyReportException

ß fpml-confirmation-processes.xsd à 

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

messageName

(e.g. requestExecution)
FpML message - can be used as 

name of FpML root element e.g. 

<requestExecution>

Other

 

creditEventNotification

<requestExecution>

</requestExecution>

 

 

Header (e.g. sent by, message id, timestamp)

 

The payload of the message is determined 

by choosing one business event (e.g., 

trade, increase, termination) (each 

business event has a different content 

model)

Business Event (e.g. <trade>, <novation>)

<trade>

      <tradeheader>...

</trade>

Product (e.g. <swap>, <swaption>,

<creditDefaultSwap>)

A product can be specified as part of the 

event. Products are defined for the 

different asset classes (e.g., IRD, CD, FX)

Product representation can be looser or 

tighter depending on the view (i.e., 

Confirmation or Reporting)

FpML root element. There are many root 

elements defined in FpML for the different 

message types and business processes.

(see Business Processes for full list)

The header contains standard envelope 

information used for electronic messaging. 

Envelope fields vary depending on the base 

message type. (see Message Object Model)

Anatomy of an FpML Message

(e.g., requestExection)

Layout of a typical FpML message:
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