




 

  

  
  

  

 

  

  

  

  
  

 

  

  
  
  
  

  

  
  

 

  

  

  
  
  

  

  
  
  

  

  



1.1 Calypso FpML API Features 

1.1.1 Supported 

• 

− 

− 

− 

− 

− 

− 

• 

• 

• 

• 

• 

• 

− 

− 

1.1.2 Not Supported 

• 

− 



− 

1.2 Installation 

 NOTE: You must install and configure the Data Uploader prior to using the FpML API. 



2.1 Calypso Mapping Window 

Two Level Mapping 

 NOTE: Several standard FpML mappings are provided for you out-of-the-box, when you run the ‘fpml’ schema category. 



2.1.1 Mapping Type FpML/Translator 



• 

• 



 Note: The LE Attribute logic assumes a one-to-one mapping between the Calypso Legal Entity and the interface attribute 

value. This will not work for interfaces which have a parent/child LE look up logic. 

• 



• 

• 

• 

• 

• 



2.2 Trade Configuration 

2.2.1 Cash Settle Info 

Calculation Agent 

• 

• 

• 

• 

• 

• 



2.2.2 Trade Keywords 



3.1 Exporting Trades 

3.1.1 FPML_EXPORT Scheduled Task 



3.1.2 FpMLUtil Wrapper Class 

/**  

 * This method returns a FpML string for the Calypso Trade passed in.  

 * @param calypsoTrade - trade object which is translated to FpML 

 * @param fpmlMap - Hash Map pre-populated with required arguments 

 * @param interfaceName - interface name used for mapping 

 * @param fpmlVersion - version of FpML to create 

 * @param exception - UploadBOException vector to add exceptions in translation 

 * @return 

 */ 

 

String translate(Trade calypsoTrade, HashMap<String, Object> fpmlMap,  String interfaceName, String fpmlVersion, 

Vector<UploadBOException> exception); 

 

/** 

 * This method returns a FpML JAXB object for the Calypso Trade passed in. 

 * @param calypsoTrade - trade object which is translated to FpML 

 * @param fpmlMap – Hash Map pre-populated with required arguments 

 * @param interfaceName - interface name used for mapping 

 * @param fpmlVersion - version of FpML to create 

 * @param unmarshaller - Unmarshallar object required to generate a JAXB object from a FpML string 

 * @param exception - UploadBOException vector to add exceptions in translation 

 * @return 

 */ 

 

Object translate(Trade calypsoTrade, HashMap<String, Object> fpmlMap, String interfaceName, String fpmlVersion, 

Unmarshaller unmarshaller, Vector<UploadBOException> exception); 



FpML Map 

/** 

* constant to set PO HRef in the FpML 

*/ 

public static final String FPML_MAP_POHREF = "POHRef"; 

 

/** 

* constant to set CP HRef in the FpML 

*/ 

public static final String FPML_MAP_CPHREF = "CPHRef"; 

UploadBOException 



 Note: Type and Source are set to default values on the exception; you will want to customize those values when publishing 

the exception to the Task Station so that it is grouped with your workflow type. 

Unmarshaller 

 Note: The FpML API will aquire a lock on the unmarshaller when performing the actual unmarshal, in case it has been 

declared static by the caller. 

3.1.3 Logging 

• 

• 

3.1.4 Sample Code 

// Code above this has retrieved the Calypso Trade and assigned it to a  

// variable named calypsoTrade of type com.calypso.tk.core.Trade 

 

try { 

 

// Interface Name 

String interfaceName = "MW"; 

 



// FpML version 

String fpmlVersion = "5-3"; 

 

// Populate FpML Map (Hash Map) with required values 

HashMap<String, Object> fpmlMap = new HashMap<String, Object>(); 

fpmlMap.put(FpMLMapOutgoingConstants.FPML_MAP_POHREF, "partyA"); 

fpmlMap.put(FpMLMapOutgoingConstants.FPML_MAP_CPHREF, "partyB"); 

 

 

// *** FpML String ***  

 

// Initialize UploadBOException Vector 

Vector<UploadBOException> exceptionsForString = new Vector<UploadBOException>(); 

 

// Call String translate function 

String strFpml53 = FpMLUtil.translateCalypsoToFpml(calypsoTrade, fpmlMap, interfaceName, 

fpmlVersion, exceptionsForString); 

 

// Check the UploadBOException Vector in case of translation errors 

 if( !Util.isEmpty(exceptionsForString) ) { 

  Log.debug(LOG, "Errors in translating trade to FpML 5-3 string."); 

 } else { 

  Log.debug(LOG, "Successfully translated trade to FpML 5-3 string."); 

} 

 

// *** FpML JAXB *** 

 

// Initialize UploadBOException Vector 

Vector<UploadBOException> exceptionsForJaxb = new Vector<UploadBOException>(); 

 

// Call Object translate function 

DataDocument fpmlDoc53 = (DataDocument) FpMLUtil.translateCalypsoToFpml(calypsoTrade, fpmlMap, 

interfaceName, fpmlVersion, myJaxbContext.createUnmarshaller(), exceptionsForJaxb); 

 

// Check the UploadBOException Vector in case of translation errors 



 if( !Util.isEmpty(exceptionsForJaxb) ) { 

  Log.debug(LOG, "Errors in translating trade to FpML 5-3 jaxb."); 

 } else { 

  Log.debug(LOG, "Successfully translated trade to FpML 5-3 jaxb."); 

} 

} catch (Exception e) { 

 Log.error(LOG, "Error occurred running test program. See log for more details.", e); 

} 

3.2 Importing Trades 



3.2.1 DATA_UPLOADER Scheduled Task 

Task Attributes 

• 

• 

• 

• 

• 

• 

• 

• 



• 

• 

3.2.2 Data Uploader Window 



 Note: There is a known issue with gradle that you must force the XJC compilation step to use the maven jaxb2 plugin so that 

it picks up the correct version of JAXB (2.2.5 or higher) to generate the correct bindings as specified in the binding file. 

4.1 Prerequisites 

• 

• 

• 

• 

• 

• 

4.2 Data Document Customization 

4.2.1 Binding File 



4.2.2 Dependencies 

• 

• 

4.2.3 XJC Command Line 

• 

• 

• 

4.3 FpML Namespace Customization 

4.3.1 Binding File 



4.3.2 Dependencies 

• 

4.3.3 XJC Command Line 

• 

• 

• 

4.4 Envelope Support in FpML 

• 

• 

• 



• 

• 

• 

FpML Map 

     /** 

 * constant to set Envelope Type in the FpML 

 */ 

 public static final String FPML_MAP_ENVELOPE_TYPE = "EnvelopeType"; 

 

 You need to set ‘EnvelopeType’ in the Map by using predefined values from the class 

 EnvelopeType  e.g. 

  

 fpmlMap.put(FpMLMapOutgoingConstants.FPML_MAP_ENVELOPE_TYPE, 

    EnvelopeType.REQUEST_CONSENT); 

 *Note* if FPML_MAP_ENVELOPE_TYPE property is not specified in the FpML Map, by  default 

DataDocument Fpml will be returned back. 

 

 

 /** 

  * constant to set Message Id in Message Header in envelope the FpML 

  */ 

 public static final String FPML_MAP_MESSAGE_ID = "MessageId"; 

 

 

 /** 

  * constant to set ReplyTo Message Id in Message Header in envelope    * FpML 

  */ 

 public static final String FPML_MAP_REPLYTO_MESSAGE_ID =        

      "ReplyToMessageId"; 

 

  

 

 /** 

  * constant to set Message Id in Message Header in envelope the FpML 



  */ 

 public static final String FPML_MAP_CORRELATION_ID = "CorrelationId"; 

 

 

 /** 

  * constant to exclude trade details from envelope FpML 

  * Must be set to a variable of type Boolean 

  */ 

 public static final String FPML_MAP_EXCLUDE_TRADE_DETAILS =      

     "ExcludeTradeDetails"; 

 

  

 /** 

  * constant to set ReasonMap<ReasonCode, Description> in Exception    * envelope 

FpML 

  * Must be set to a variable of type HashMap<String, String> 

  * In this HashMap, key is 'ReasonCode' and value is 'Description' 

  */ 

 public static final String FPML_MAP_REASON_CODE_MAP = "ReasonCodeMap"; 

 

4.5 FpML Extension 

• 

• 

• 

• 

• 

• 

• 



 

• 

• 



http://www.fpml.org/coding-scheme/message-id 
 

http://www.fpml.org/coding-scheme/party-id 
 

 
 

 

 
 

 

 

http://www.fpml.org/coding-scheme/message-id
http://www.fpml.org/coding-scheme/party-id
http://www.fpml.org/coding-scheme/party-id
http://www.fpml.org/coding-scheme/correlation-id


 
 

 
clearing-svc 
 

 

member-firm 
 

 

 
 

 

 
<

 
 

 
 
<tradeId tradeIdScheme="http://www.fpml.org/coding-
scheme/external/unique-transaction-
identifier">LCH_USI_1</tradeId> 
 

 
 
<account id="account1"> 
<accountId accountIdScheme="http://www.fpml.org/coding-
scheme/account-Id">AAAA</accountId>  
<!-- change this for account --> 
<servicingParty href="member_firm"/> 
</account> 

 
 
<originatingEvent 
originatingEventScheme="http://www.fpml.org/coding-
scheme/originating-event">Trade</originatingEvent> 

http://www.fpml.org/coding-scheme/trade-id
http://www.fpml.org/coding-scheme/org-type-category
http://www.fpml.org/coding-scheme/external/cftc/issuer-identifier
http://www.fpml.org/coding-scheme/external/cftc/issuer-identifier
http://www.fpml.org/coding-scheme/external/unique-transaction-identifier
http://www.fpml.org/coding-scheme/external/unique-transaction-identifier
http://www.fpml.org/coding-scheme/account-Id
http://www.fpml.org/coding-scheme/originating-event

