
abstract element to be substituted by a                         Product
 

product
 

Reusable schema component used to derive product elements.
(e.g., product swap is derived from base type Swap)
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product
 

FpML element used to model one or more financial products
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*

Type
 
product

 

Schema element                     is of type product
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Leg element derived from abstract generic type
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Potential source of Leg information

Leg
 

+

Leg

 

L

<dividendLeg>
 

<fixedLeg>
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^

<returnSwapLeg>
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This model is based on the product list in the FpML Confirmation and Reporting views. 
 

Leg model

Option model
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commodityPerformance

SwapLeg

<commodityPerformanceSwapLeg>
(substitution group)

Commodity
InterestLeg

<commodityInterestLeg>
 Commodity

ReturnLeg

<commodityReturnLeg>
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