
<dataDocument>

or other FpML root elements 

(business process)

trade

 
party

 

...

 

strategy

 

Product

 

…

 

tradeHeader

 

ISDA – FpML 5.2 – Products Object Model

FX

 

CD

 

IRD

 

Equity

 

FxOption

 

bulletPayment

 

fra

 

swap

 

FxSingleLeg

 

ReturnSwapBase

 
EquityDerivativeBase

 

EquityDerivative

LongFormBase

EquityDerivative

ShortFormBase

EquitySwap

TransactionSupp.
ReturnSwap

 

fxSwap

 

fxSingleLeg

 

creditDefaultSwap

 

equityForward

 

capFloor

 

swaption

 

fxDigitalOption

 

fxOption

 

termDeposit

 

equityOption

TransactionSupp.

 

brokerEquityOption

 

returnSwap

 

equityOption

 

equitySwap

TransactionSupp.

Product abstract element to be substituted by a                         in the FpML instance document (Product substitution group)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

 

TermDeposit

 

FxDigitalOption

 
CreditDefaultSwap

 

Legend:

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

fpml-eqd.xsd fpml-equity-shared.xsd

fp
m

l-
e

q
-s

h
a

re
d

.x
s
d

CreditDefaultSwap

Option

creditDefaultSwap

Option

DividendSwap

TransactionSupp.

dividendSwap

TransactionSupp.

correlationSwap

 

<returnLeg>

 returnSwapLeg

Substitution Group

BondOption

 

bondOption

 

fpml-bond-option.xsd

Bond Options

 

<generalTerms>

 
<referenceInformation>

 
<referenceObligation>

 

<indexReferenceInformation>

 
<basketReferenceInformation>

 

<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

L

VarianceSwap

TransactionSupp.

varianceSwap

TransactionSupp.

<varianceLeg>

 
L

fpml-variance-swap.xsd

VarianceOption

TransactionSupp.

varianceOption

TransactionSupp.

+

fpml-variance-swap.xsd

LL

Commodities

 

CommoditySwap

 

commoditySwap

 

CommodityOption

 

+

CommodityForward

 

commodityForward

 

commodityOption

 

fpml-com.xsd

Leg

 

fpml-shared.xsd

L

<dividendLeg>

 

<fixedLeg>

 

<varianceLeg>

 
<correlationLeg>

 

<capFloorStream>

 
<swapStream>

 

ReturnSwapLeg

Underlyer

DirectionalLeg

Underlyer

DirectionalLeg

 

DirectionalLeg

UnderlyerValuation

InterestRateStream

 

<interestLeg>

 

FeeLeg

 

<feeLeg>

 

FixedPaymentLeg

 

<returnLeg>

 

<fixedLeg>

 
<bullionPhysicalLeg>

 

L

L

<fixedLeg>

 
<floatingLeg>

 

L

L

<electricityPhysicalLeg>

 
L

<gasPhysicalLeg>

 
L

<oilPhysicalLeg>

 
L

FixedPriceLeg

 

FloatingPriceLeg

 

Electricity

PhysicalLeg

 

GasPhysicalLeg

 

OilPhysicalLeg

 

NonPeriodic

FixedPriceLeg

<fixedLeg>

 

<floatingLeg>

 

<electricityPhysicalLeg>

 

<gasPhysicalLeg>

 

<oilPhysicalLeg>

 

<fixedLeg>

 

PhysicalLeg

 

BullionPhysicalLeg

 

<bullionPhysicalLeg>

 

<coalPhysicalLeg>

 

<coalPhysicalLeg>

 
L

^

^

L

FxSwapLeg

 

<nearLeg>

 
<farLeg>

 

<nearLeg>

 <farLeg>

 

OptionBase

 

^

+

CoalPhysicalLeg

 

ReturnSwapLeg

 

(subt. group)

 


	FpML5_ProductsObjectModel.vsd
	Page-1


