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• Objectives 
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• Demo 
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• Next Steps 

• Q&A 
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Outreach 

• Facilitate interoperability between FpML 

and the ANNA DSB JSON format for ISIN 

request 

• Provide a transformation tool between 

FpML and ANNA DSB JSON sponsored 

by ISDA 

• Promote consistency across market 

participants in trade classification and ISIN 

generation 

Objectives 
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Overview 
1. Takes FpML trade as input 

2. Classifies the product using the FpML trade characteristics OR the 

ISDA Taxonomy code in the FpML <productType> element 

 Both versions of the ISDA Taxonomy (1.0 and 2.0) are supported 

3. Generates the appropriate JSON file for DSB ISIN Request 

4. Validates the generated JSON file against the ANNA DSB JSON 

Schema available at com.github.fge (open source) 

5. Written in JAVA 

6. Uses XML configuration files for the mappings between FpML and 

the DSB JSON templates 

7. Current coverage includes Rates and Credit Derivatives 

8. Running on Amazon Web Services (AWS) 

9. Open to anyone registered on the fpml.org site 

10.Business logic available to ISDA members 

Generator 

http://www.fpml.org/tools/fpml-to-isin-json-generator/
http://www.fpml.org/tools/fpml-to-isin-json-generator-logic
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Demo 
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Examples available to test the tool 

Select an FpML trade 

Logic available in Excel 
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Choose an FpML trade, for 

example: Fixed Float OIS 

Once FpML is 

loaded, user is 

able to run the 

Generator 
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User can download the generated JSON 

Product classification 

JSON output is 

validated against the 

appropriate JSON 

Schema 

Resulting Output 
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Overview 
1. The Generator classifies the product by extracting and analyzing the 

relevant FpML elements 

– If the taxonomy classification is provided (1.0 or 2.0), the generator will use the 

given classification 

2. It assigns the product to an ISDA Taxonomy 2.0 code 

3. Based on the ISDA Taxonomy classification, the Generator picks the 

appropriate DSB template 

4. It fills out the relevant DSB JSON template by extracting the 

appropriate FpML elements 

5. Let’s look at an example 

Classification & Mapping 



June 2018 - 10 Copyright © 2018 International Swaps and Derivatives Association, Inc. 

Credit Derivative 

Single Name 

Bond Underlyer. Mortgage  

or Loan are not present 

Building up the ISDA Taxonomy: Credit. 

Building up the ISDA Taxonomy: Credit.SingleName. 
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Standard North American Corporate 

obligations/category=“ReferenceObligationsOnly”  

is not present 

Building up the ISDA Taxonomy:  

Credit.SingleName.StandardNorthAmericanCorporate 
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• Once the product is classified, we can extract the 

FpML data to fill out the DSB JSON Template 

 
ISDA Taxonomy value from classification to fill out the header:  

Credit.SingleName.Corporate.StandardNorthAmericanCorporate 

Level: Default value 

Mapping FpML to JSON 

FpML DSB 

SeniorLossAbsorbingCapacity SNBD 

SeniorSec SNBD 

SeniorUnSec SNBD 

SubLowerTier2 SBOD 

SubTier1 SBOD 

SubTier3 SBOD 

SubUpperTier2 SBOD 



June 2018 - 13 Copyright © 2018 International Swaps and Derivatives Association, Inc. 

User Community 

• To exchange feedback on: 

– The tool from a technical perspective 

– The tool from a functional perspective 

• Does the business logic make sense? 

– Leverage the tool to get consistent ISINs 

generation 

• Contact/feedback information: 

– info@fpml.org 

– http://www.fpml.org/forums/topic/fpml-to-isin-

json-generator/ (FpML Forum) 
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http://www.fpml.org/forums/topic/fpml-to-isin-json-generator/
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http://www.fpml.org/forums/topic/fpml-to-isin-json-generator/
http://www.fpml.org/forums/topic/fpml-to-isin-json-generator/
http://www.fpml.org/forums/topic/fpml-to-isin-json-generator/
http://www.fpml.org/forums/topic/fpml-to-isin-json-generator/
http://www.fpml.org/forums/topic/fpml-to-isin-json-generator/
http://www.fpml.org/forums/topic/fpml-to-isin-json-generator/
http://www.fpml.org/forums/topic/fpml-to-isin-json-generator/
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Characteristics of the new flow (cont’d) 

• Version 1.0 available early July 

– AWS vs downloadable version 

– SLA and support model 

– Feedback on product classification logic 

• Expand asset classes to Equity, FX and Commodities 

• DSB phase 2 templates 

• Impact of CFI revisions on DSB templates 
 

Next Steps 
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Questions? 


