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1. Introduction

This document describes the proposed extensions to FpMLTM to cover non derivatives products. These extensions are not part of the FpML Specifications.

This extended schema is based on the FpML 4.2 Trial Recommendation, dated 2006-05-08.  

This document is a relatively stable draft, intended to be provided to FpML users that require non derivatives products support in their grammar. 
2. Product Coverage

Products covered by these extensions include:

· Bond Contract

· Convertible Bond Contract

· Equity Contract

· Exchange Traded Fund Contract

· Mutual Fund Contract

3. Architectural Approach

3.1. Overview

The nonderivatives schema is based closely on the FpML 4.2 Trial Recommendation, issued May, 2006. It was developed based on the FpML Architecture 2.0 extension recommendations.

3.2. Key Features

Here is a summary of the key features of the “nonderivatives” schema:

· Extensions to FpML are modeled in a separate XML namespace (http://www.fpml.org/extensions).

· Extensions to FpML are modeled in a separate file called non-derivative-1-0.xsd

· These new non derivatives products are modeled reusing the existing FpML Underlyers and placed in the FpML Product substitution group.

· Users should use the existing FpML messages to exchange information about these non derivatives products.

4. Type Descriptions

4.1. Abstract

The non derivatives extensions introduce a set of Abstract types that are not used directly for elements that appear in the instance documents but that provide a reusable hierarchy of types.

4.1.1. AbstractBondContract

This type defines an abstract bond contract, including elements shared by bond and convertible bond contracts.
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4.1.2. AbstractUnitContract

This type defines an abstract unit contract, including elements shared by Equity, ETF, and Mutual Fund contracts.
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4.2. Product Types

4.2.1. BondContract

This is a type that defines a Bond Contract product. It extends the AbstractBondContract type by adding an FpML bond element. It is used by the bondContract product element.
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4.2.2. ConvertibleBondContract

This is a type that defines a Convertible Bond Contract product. It extends the AbstractBondContract type by adding an FpML convertibleBond element. It is used by the convertibleBondContract product element.
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4.2.3. EquityContract

This is a type that defines an Equity Contract product. It extends the AbstractUnitContract type by adding an FpML equity element. This type is used by the equityContract product element.
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4.2.4. ExchangeTradedFundContract

This is a type that defines an Exchange Traded Fund Contract product. It extends the AbstractUnitContract type by adding an FpML exchangeTradedFund element. This type is used by the exchangeTradedFundContract product element.
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4.2.5. MutualFundContract

This is a type that defines a Mutual Fund Contract product. It extends the AbstractUnitContract type by adding an FpML mutualFund element. This type is used by the mutualFundContract product element.

[image: image7.jpg][ # productT e%

productTyp

productType

5| * productid
Productid

+ buyerPartyReference |
Reference

+ sellerPartyReference |
eference
+ numberoﬂ)nilsi
decinel
* unitPrice
fonttone
+ settlementDate
fomisAdi.stobleOrRelatveDate
+ settlementAmount

@< forlMone;
+ settlementCurrency,
f;m\ (unenc; %

D + mutualFund g

fomliMutuslFund





