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Interest Rate
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FxOption

 

bulletPayment
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swap

 

FxSingleLeg

 

ReturnSwapBase

 

EquityDerivativeBase

 

EquityDerivative

LongFormBase

EquityDerivative

ShortFormBase

EquitySwap

TransactionSupp.
ReturnSwap

 fxSwap

 

fxSingleLeg

 

creditDefaultSwap

 

equityForward

 

capFloor

 

swaption

 

fxDigitalOption

 

fxOption

 

fxFlexibleForward

 

equityOption

TransactionSupp.

 

brokerEquityOption

 

returnSwap

 

equityOption

 

equitySwap

TransactionSupp.

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)
Type

 
product

 

FpML element used to model one or more financial products

Swaption

 

FxSwap

 

BulletPayment

 

Fra

 

CapFloor

 

Swap

 

FxFlexibleForward

 

FxDigitalOption

 

CreditDefaultSwap

 

Legend:

fpml-ird.xsd fpml-fx.xsd fpml-cd.xsd

fpml-eqd.xsdfpml-equity-shared.xsd

CreditDefaultSwap

Option

creditDefaultSwap

Option

DividendSwap

TransactionSupp.

dividendSwap

TransactionSupp.
correlationSwap

 

<returnLeg>

 returnSwapLeg

Substitution Group

BondOption

 

bondOption

 

fpml-bond-option.xsd

Bond Options

 

<generalTerms>

 <referenceInformation>

 <referenceObligation>

 

<indexReferenceInfo…>

 <basketReferenceInfo…>

 

<bond>

 <convertibleBond>

 <mortgage>

 <loan>

 

<dividendLeg>

 <fixedLeg>

 

fpml-dividend-swap.xsd

NettedSwapBase

 

varianceSwap

 

VarianceSwap

 

<varianceLeg>

 

fpml-correlation-swap.xsd

<correlationLeg>

 

fpml-variance-swap.xsd

CorrelationSwap

 

fpml-eq-shared.xsd

Option

 

OptionBaseExtended

 

fpml-option-shared.xsd

*

*

*

<interestLeg>

 

<capFloorStream>

 

Type

 
product

 

Schema element                     is of type product

 

Type

 

Type

 

product

 Type                       is extendingType

 

product

 

<swapStream>

 

<payment>

 

<fixedRate>

 

<floatingRateIndex>

 

<exchangedCurrency1>

 <exchangedCurrency2>

 

<putCurrencyAmount>

 

<callCurrencyAmount>

 

<callCurrencyAmount>

 

<putCurrencyAmount>

 <feeLeg>

 

<leg>

 

Leg element derived from abstract generic type

<leg>

 

Potential source of Leg information

Leg

 

L

L

L

L

L

VarianceSwap

TransactionSupp.

varianceSwap

TransactionSupp.

<varianceLeg>

 

L

fpml-variance-swap.xsd

VarianceOption

TransactionSupp.

varianceOption

TransactionSupp.

+

fpml-variance-swap.xsd

L

Commodities

 

CommoditySwap

 

commoditySwap

 

CommoditySwaption

 
+CommodityOption

 

commodityOption

 

commoditySwaption

 

fpml-com.xsd
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L

<dividendLeg>

 

<fixedLeg>
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<capFloorStream>

 

<swapStream>

 

ReturnSwapLeg
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DirectionalLeg

Underlyer

Directional
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InterestRate
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FeeLeg

 
<feeLeg>

 

FixedPaymentLeg

 

<returnLeg>

 

<fixedLeg>

 

<bullionPhysicalLeg>

 
L

<fixedLeg>

 <floatingLeg>

 <electricityPhysicalLeg>

 L<gasPhysicalLeg>

 <oilPhysicalLeg>

 

Physical

SwapLeg

 
<coalPhysicalLeg>

<electricityPhysicalLeg>

<gasPhysicalLeg>

<oilPhysicalLeg>

<coalPhysicalLeg>

 

^

^

L

FxSwapLeg

 
<nearLeg>

 <farLeg>

 

<nearLeg>

 <farLeg>

 

OptionBase

 

^

+

<returnSwapLeg>

(substitution group)

 

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

 

commoditySwapLeg

Substitution Group

commodityForwardLeg

Substitution Group

genericProduct

 

standardProduct

 

Is a special type of product that can be used to 

represent an OTC derivative transaction whose 

economics are not fully described using an 

FpML schema.

Is a special type of product that can be used to 

represent a standardized OTC derivative 

transaction whose economics do not need to be 

fully described using an FpML schema because 

they are implied by the product ID)

This component defines a special kind of product 

that allows the structuring of trade by combining any 

number of products within a strategy. A trade can 

be of a strategy rather than of a base product; this 

strategy can then in turn contain other products, 

CommodityForward

 

commodityForward

 

Non Asset Class 

Specific Products

 

Leg model

Option model

Product

 

Http://www.fpml.org/documents/FpML5-products-framework.pdf
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SwapLeg

 

Commodity

ForwardLeg

<commodityForwardLeg>

(substitution group)

 

<commoditySwapLeg>

(substitution group)

 

<bullionPhysicalLeg>

 

FinancialSwapLeg

 

NonPeriodicFixed

PriceLeg

<fixedLeg>

(of type FixedPriceLeg)

<floatingLeg>

(of type FloatingPriceLeg)

 

<fixedLeg>

 

Physical

ForwardLeg

 

InterestLeg

 

<interestLeg>

 

ReturnLeg

 

<returnLeg>

 

TermDeposit

 

termDeposit

 

<environmentalPhysicalLeg>

 

<weatherPhysicalLeg>

 

<averagePriceLeg>

 

<metalPhysicalLeg>

 

commodityFinancialOption

 
commodityPhysicalOption

 
commodityWeatherOption

 

commodityForward

 
deprecated
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