Structure of message: Auction - auction results notification (auct.ntf.001.01)

Description:

Auction - auction results notification

Structure:

No. Or < XML Tag > Name Multiplicity Type
KDPW_CCP

0 KDPWDocument system [1.1] KDPWDocument
message
Auction -

0.1 auct.ntf.001.01 auction results [1..1] auct.ntf.001.01
notification

1 Gnlinf T [1..1] Generallnformation

non information "

Sender

1.1 SndrMsgRef message [1..1] Max16Text
reference
Function of .

1.2 FuncOfMsg message [1..1] FunctionOfMessage
Creation date . .

13 CreDtTm and time [0.1] |DateAndDateTimeChoice

1.3.1 o{r Dt Date [1..1] ISODate

1.3.2 }or DtTm Date and time [1..1] ISODateTime

14 Lnk Linkages [0.1] Linkages
Related

1.4.1 RItdRef reference [1..1] Max16Text

2 AuctnDtls Auction details [1..1] |AuctionDetails

2.1 Auctnld AT [1.1 |Maxl6Text

' Auctnid identifier - Maxlolext

2.2 AuctnStag Auction stage [1..1] AuctionStageCode

2.3 MktTp Market type [1..1] Code4Text

2:4 AuctnTp Auction type [0.1] |Max16Text

2.5 AuctnStl Auction style [0.1] |Max16Text
Auction start .

2.6 StartDt date and fime [0.1] ISODateTime
Auction end )

2.7 EndDt Hate and fime [0..1] ISODateTime
Results date .

2.8 RsltDt and time [0.1] |ISODateTime




Defaulting

2.9 DfltgMmb

2.10 * OTCAuctnDtls
2.10.1 InstrCcy

2.10.1.1 Ccy

2.10.1.2 InstrCtary
2.10.2 AuctnSgmntDef
2.10.2.1 AuctnSgmntid
2.10.2.2 Ccy

2.10.2.3 MinUnit
2.10.2.4 TotUnit
2.10.2.5 MtM

2.10.2.6 TradOffrids
2.10.2.6.1 TradOffrid
2.11 * RepoAuctnDtls
2111 RepoTradDtls
21111 OpnglLegDtls
2.11.1.1.1 Tradld
2.11.1.1.2 ISIN
2.11.1.1.3 ReqdsSttimQty
2.11.1.1.3.1 ér Unit
2.11.1.1.3.2 }°r FaceAmt
211.1.1.4 SttimDt

member [0..1] KDPWMemberldentifier
identifier

OTC. ELETaI [0..1] OTCAuctionDetails
details

It e = pies [0..n] InstrumentsPerCurrency
currency

Currency code [1..1] CurrencyCode
Instrument

category [1..n] Max16Text

(product)

Auction

segment [0..n] OTCAuctionSegmentDetails
definition

Auction

segment [1..1] Max16Text

identifier

Currency code [1..1] CurrencyCode

Minimum units [0..1] Max14Int

Total units in the [1.1] Max 14Int

segment - E—

Marking to

market of the [1..1] SighedAmount

segment

?I'rad('e'offer [0..1] OTCAuctionTradeOfferlds
identifiers

Trade offer

identifier [1..n] Max16Text

Repg A [0..1] RepoAuctionDetails
details

Repo trade . )
details [1..n] RepoTransactionDetails
Opef"”g leg [0..1] RepolegDetails

details

Trade identifier

issued by the [1..1] Max16Text

CCP

ISIN code [1..1] ISINIdentifier

Financial

instrument [1..1] FinanciallnstrumentQuantity
quantity

Unit [1..1] Max14Int

Face amount [1..1] Amount

Repo settlement [1.1] ISODate

date




Settlement

2.11.1.15 SttlmAmt
2.11.1.1.6 CpnAmt
2.11.1.1.7 CpnDt
2.11.1.2 ClsgLegDtls
2.11.1.2.1 Tradld
2.11.1.2.2 ISIN
2.11.1.2.3 ReqdSttimQty
2.11.1.2.3.1 O{r Unit
2.11.1.2.3.2 }°r FaceAmt
2.11.1.2.4 SttimDt
2.11.1.2.5 SttlmAmt
2.11.1.2.6 CpnAmt
2.11.1.2.7 CpnDt

2.12 * OutrghtMktAuctnDtls
2.12.1 TradDtls

2.12.1.1 Tradld
2.12.1.2 ISIN

2.12.1.3 ReqdSttimQty
2.12.1.3.1 (fr Unit
2.12.1.3.2 }Or FaceAmt
2.12.1.4 SttimDt
2.12.15 Pric

2.12.1.6 BuySellind

currency and [0..1] CurrencyAndAmount
amount

Coupon amount [0..1] CurrencyAndAmount
Coupon date [0..1] ISODate

Clos_lng leg [0..1] Repol egDetails

details

Trade identifier

issued by the [1..1] Max16Text

CCP

ISIN code [1..1] ISINIdentifier

Financial

instrument [1..1] FinanciallnstrumentQuantity
quantity

Unit [1..1] Max14Int

Face amount [1..1] Amount

Repo settlement

date [1..1] ISODate

Settlement

currency and [0..1] CurrencyAndAmount
amount

Coupon amount [0..1] CurrencyAndAmount
Coupon date [0..1] ISODate

Outr_lght mar_ket [0..1] OutrightAuctionDetails
auction details

Outright

transaction [1..n] OutrightTransactionDetails
details

Trade identifier

issued by the [1..1] Max16Text

CCP

ISIN code [1..1] ISINIdentifier

Financial

instrument [1..1] FinanciallnstrumentQuantity
quantity

Unit [1.1] |Max14int

Face amount [1..1] Amount

Settlement date [1..1] ISODate

Price [0..1] CurrencyAndAmount
Buyer/Seller

indicator. [0..1] Max4Text

Allowed values:
BUYR, SELR.




2.13 Addtlinf ﬁ?griioaﬁn [0.1] |Max350Text
3 AuctnRslts Auction results [0..1] AuctionResults
3.1 PAAcct ilfjpe‘na;i?iciaorum [0..1] Max35Text
3.2 Rslt Results per [0..n] ResultsPerSegment
=== segment
Auction
3.2.1 AuctnSgmntid segment [1..1] Max16Text
identifier
3.2.2 Sts Status [1..1] Status
3.2.2.1 StsCd Status code [1.1] |Code4Text
3.2.2.2 Rsn Reason [0..1] Reason
3.2.2.2.1 RsnCd Reason code [0..1] Code4Text
SPYr Y RsnTxt S:Sa;‘i’&ion [0.1] |Max140Text
3.2.3 OtnRslt Quotation result [0..n] QuotationResult
B2a Otnid BT [1.1] |Max16Text
3.2.3.2 BidUnit Bid units [0.1] |Max14int
3.2.3.3 BidPric Bid price [0..1] SignedAmount
3.2.34 WnngUnit Winning units [0..1] Max14Int
3.2.35 WnngPric Winning price [0..1] SignedAmount

Message component elements:

KDPWDocument- KDPW_CCP system message (element)

Description | KDPW_CCP system message
Type KDPWDocument
Source <xs:element name="KDPWDocument" type="KDPWDocument" />

Amount- Amount (simple type)

Description | Amount

Type Derivative of type: xs:decimal
Min. value=0

Format Number of decimal places=2
Number of characters=14

Source <xs:simpleType name=""Amount" >

<xs:restriction base="XS:decimal" >




<xs:mininclusive value="0" />
<xs:fractionDigits value="2" />
<xs:totalDigits value="14" />

</xs:restriction>
</xs:simpleType>

AuctionDetails- Auction details (complex type)

Description | Auction details

Auctnld

AuctnStag
MKtTp

AuctnTp{0,1}
Auctnsti{0,1}
startpt{0,1}

Component |EndDt{0,1}

elements rsltot{0,1}
DfltgMmb{0,1}
otcAuctnDts{0,1}
RepoAuctnDtls{0,1}
OutrghtMktAuctnDtis{0,1}
Addtlinf{0,1}

<xs:complexType name=""AuctionDetails" >
<xs:sequence >

<xs:element name=""Auctnld" type="Max16Text" />

<xs:element name=""AuctnStag" type:"AUCtiOnStageCOdE" >

<xs:element name:"MktTp" type:"COde4TeXt" />

<xs:element name:"AUCtnTp" type=""Max16Text" minoccurs="0" />

<xs:element name="AUCtNStI" type="Max16Text" minoccurs="0" />

<xs:element name=""'StartDt" type:"|SODatETime" minOccurs="0" />

<xs:element name="ENdDt" type="1SODateTime" minoccurs="0" />

<xs:element name=""Rs|tDt" type:"|SODateTimE" minOccurs="0" />

<xs:element name="DFfltgMmb" type="KDPWMemberldentifier" minoccurs="0" />

Source <xs:choice >
<xs:sequence >

<xs:element name="0OTCAuctnDtls" type:"OTCAUCtionDetai|S" minoccurs=""0"

/>

<xs:element name="RepoAuctnDtls" type="RepoAuctionDetails™ minoccurs="0"

/>
<xs:element name="0utrghtMktAuctnDtls" tpe="OutrightAuctionDetails"
minOccurs="0" />
</xs:sequence>
</xs:choice>
<xs:element name="AddtlInf" type="Max350Text" minoccurs="0" />

</xs:sequence>
</xs:complexType>

AuctionDetails/Auctnld- Auction identifier (element)
Description | Auction identifier

Type Max16Text

Source <xs:element name="Auctnld" type="Max16Text" />



AuctionDetails/AuctnStag- Auction stage (element)

Description

Auction stage

Type

AuctionStageCode

Source

<xs:element name="AuctnStag" type="AuctionStageCode" />

AuctionDetails/MktTp- Market type (element)

Description | Market type. Allowed values: OTCO, REPO, OUTR
Type Code4Text
Source <xs:element name="MKtTp" type="Code4 Text" />

AuctionDetails/AuctnTp- Auction type (element)

Description | Auction type. Allowed values: DEFAULT, ONDEMAND, HEDGE, OTHER
Type Max16Text
Source <xs:element name:"AUCtnTp" type="Max16Text" minoccurs="0" />

AuctionDetails/AuctnStl- Auction style (element)

Description | Auction style. Allowed values: STANDARD, VICKREY
Type Max16Text
Source <xs:element name="AuctnStl" type="Max16Text" minoccurs="0" />

AuctionDetails/StartDt- Auction start date and time (element)

Description | Auction start date and time
Type ISODateTime
Source <xs:element name=""StartDt" type="1SODateTime" minoccurs="0" />

AuctionDetails/EndDt- Auction end date and time (element)

Description | Auction end date and time
Type ISODateTime
Source <xs:element name="EnNdDt" type="1SODateTime" minoccurs="0" />

AuctionDetails/RslItDt- Results date and time (element)

Description | Results date and time
Type ISODateTime
Source <xs:element name="RSsItDt" type:"|SODat6Time" minOccurs="0" />

AuctionDetails/DfltgMmb- Defaulting member identifier (element)

Description | Defaulting member identifier
Type KDPWMemberldentifier
Source <xs:element name:"Dﬂthmb" type:"KDPWMemberIdentifier" minOccurs="0" />

AuctionDetails/OTCAuctnDtls- OTC auction details (element)

Description

OTC auction details




Type

OTCAuctionDetails

Source

<xs:element name="OTCAuctnDtls" type:"OTCAUCtiOnDetai|S" minOccurs="0" />

AuctionDetails/RepoAuctnDtls- Repo auction details (element)

Description | Repo auction details
Type RepoAuctionDetails
Source <xs:element name=""RepoAuctnDtls" ype="RepoAuctionDetails" minoccurs="0" />

AuctionDetails/OutrghtMktAuctnDtls- Outright market auction details (element)

Description | Outright market auction details
Type QutrightAuctionDetails
Source <xs:element name="0utrghtMktAuctnDtls" type="OutrightAuctionDetails"

minOccurs="0" />

AuctionDetails/Addtlinf- Additional information (element)

Description | Additional information
Type Max350Text
Source <xs:element name=""AddtlInf" type="Max350Text" minoccurs="0" />

AuctionResults- Auction results (complex type)

Description | Auction results
Component |PAAcct{0,1}
elements | rs|t{0,unbounded}
<xs:complexType name="AuctionResults" >
<xs:sequence >
<xs:element name=""PAACCt" type="Max35Text" minoccurs="0" />
Source "

<xs:element name="RSIt" type="ResultsPerSegment" minoccurs="0
maxOccurs="unbounded" />

</xs:sequence>
</xs:complexType>

AuctionResults/PAAcct- PA account identifier (element)

Description | PA account identifier to register transactions
Type Max35Text
Source <xs:element name="PAACCt" type="Max35Text" minoccurs="0" />

AuctionResults/Rslt- Results per segment (element)

Description | Results per segment
Type ResultsPerSegment

<xs:element name=""Rs|t" type:"ResuItsPerSegment" minoccurs="0"
Source

maxOccurs="Unbounded" />

AuctionStageCode- Auction stage (simple type)

Description

Auction stage




Type Derivative of type: xs:string

Code Description

AuctionNotice  Auction notice

NewAuction New auction
Format AuctionClosed  Auction closed

AuctionCancelledAuction cancelled
AuctionResult  Auction results
AuctionPortfolio Preliminary information

<xs:simpleType name:"AUCtiOnStageCOdE" >
<xs:restriction base:"XSZStl’ing" >

<xs:enumeration value=""AuctionNotice" />
<xs:enumeration value=""NewAuction" />
<xs:enumeration value=""AuctionClosed" />
<xs:enumeration value=""AuctionCancelled" />
<xs:enumeration value=""AuctionResult" />
<xs:enumeration value=""AuctionPortfolio" />

</xs:restriction>
</xs:simpleType>

Source

Code4Text- Qualifier (simple type)

Description | Qualifier, code

Type Derivative of type: xs:string
Min. length=4
Format Max. length=4

<xs:simpleType name="Code4Text" >
<xsirestriction base="XS:String" >
<xs:whiteSpace value:"CO”apse" >
Source <xs:minLength value="4" >
<xs:maxLength value="4" />

</xs:restriction>
</xs:simpleType>

CurrencyAndAmount- Currency and amount (complex type)

Description | Currency and amount

Type Derivative of type: Amount
. Name Description Type
Attributes Ccy Currency code CurrencyCode

<xs:complexType name:"CurrencyAndAmount" >
<xs:simpleContent>
<xs:extension base=""Amount" >
Source < xs:attribute name="Ccy" type="CurrencyCode" use="required" />
</xs:extension>

</xs:simpleContent>
</xs:complexType>

CurrencyCode- Currency code (simple type)

Description | Currency code



Type Derivative of type: xs:string
Format xs:pattern=[A-Z]{3,3}
<xs:simpleType name:"CurrencyCode" >
<xsirestriction base="XS:String" >
Source

<xs:pattern value:"[A-Z]{3,3}" />

</xs:restriction>
</xs:simpleType>

DateAndDateTimeChoice- Date and time (complex type)

Description

Date and time

Component
elements

Dt
DiTm

Source

<xs:complexType name=""DateAndDateTimeChoice" >
<xs:sequence >
<xs:choice >
<xs:element name="Dt" type="1SODate" />
<xs:element name=""DtTm" type:"|SODatETime" />
</xs:choice>

</xs:sequence>
</xs:complexType>

DateAndDateTimeChoice/Dt- Date (element)

Description | Date
Type ISODate
Source <xs:element name="Dt" type="1SODate" />

DateAndDateTimeChoice/DtTm- Date and time (element)

Description | Date and time
Type ISODateTime
Source <xs:element name="DtTm" type="1SODateTime" />

FinanciallnstrumentQuantity- Financial instrument quantity (complex type)

Description

Financial instrument quantity in units or face amount

Component
elements

Unit
FaceAmt

Source

<xs:complexType name=""FinanciallnstrumentQuantity" >
<xs:sequence >
<xs:choice >
<xs:element name="Unit" type="Max14Int" />
<xs:element name=""FaceAmt" type="Amount" />
</xs:choice>

</xs:sequence>
</xs:complexType>

FinanciallnstrumentQuantity/Unit- Unit (element)

Description

Unit




Type Max14Int

Source <xs:element name=""UNIt" type="Max14Int" />

FinanciallnstrumentQuantity/FaceAmt- Face amount (element)

Description | Face amount

Type Amount

Source <xs:element name=""FaceAmt" type="Amount" />

FunctionOfMessage- Function of message (simple type)

Description | Function of message

Type Derivative of type: xs:string

Format Code Description
NEWMNew message

<xs:simpleType name:"FUﬂCtiOﬂOfMGSS&ge" >
<xsirestriction base="X$:String" >
Source <xs:enumeration value="NEWM" />

</xs:restriction>
</xs:simpleType>

Generallnformation- General information (complex type)

Description | General information

SndrMsgRef
Component | EuncOfMsg
elements | CreDtTm{0,1}
Lrif0,1}

<xs:complexType name=""GeneralInformation" >
<xs:sequence >
<xs:element name:"SndrMngef" type="Max16Text" />
Source <xs:element name="FUNcOfMsg" ype="FunctionOfMessage" />
<xs:element name=""Lnk" type:"LinkageS" minOccurs=""0" />

</xs:sequence>
</xs:complexType>

Generallnformation/SndrMsgRef- Sender message reference (element)

Description | Sender message reference

Type Max16Text

Source <xs:element name:"Sndl’MSgREf" type:"MaX16TeXt" />

Generallnformation/FuncOfMsg- Function of message (element)

Description | Function of message

Type FunctionOfMessage

Source <xs:element name:"FunCOfMSg" type:"FUﬂCtiOﬂOfMESS&gE" />

Generallnformation/CreDtTm- Creation date and time (element)

<xs:element name=""CreDtTm" wype="DateAndDate TimeChoice" minoccurs="0" />




Description

Creation date and time

Type

DateAndDateTimeChoice

Source

<xs:element name=""CreDtTm" wype="DateAndDate TimeChoice" minoccurs="0" />

Generallnformation/Lnk- Linkages (element)

Description | Linkages
Type Linkages
Source <xs:element name=""Lnk" type="LinkageS" minoccurs="0" />

InstrumentsPerCurrency- Instruments per currency (complex type)

Description |Instruments per currency
Component |Ccy
elements | InstrCtary{1,unbounded}
<xs:complexType name=""InstrumentsPerCurrency" >
<xs:sequence >
Source <xs:element name=""CcCy" type:"CurrencyCode" >

<xs:element name="INStrCtgry" type="Max16Text" maxoccurs="unbounded" />

<I/xs:sequence>
</xs:complexType>

InstrumentsPerCurrency/Ccy- Currency code (element)

Description | Currency code
Type CurrencyCode
Source <xs:element name="CCY" type="CurrencyCode" />

InstrumentsPerCurrency/InstrCtgry- Instrument category (product) (element)

Description | Instrument category (product)
Type Max16Text
Source <xs:element name=""1NStrCtgry" type="Max16Text" maxOccurs=""Unbounded" />
ISINIdentifier- ISIN code (simple type)
Description | Financial instrument ISIN code
Type Derivative of type: xs:string
Min. length=12
Format
Max. length=12
<xs:simpleType name="ISINIdentifier" >
<xsirestriction base="XS:String" >
<xs:whiteSpace value=""cOllapse” />
Source

<xs:minLength value="12" />
<xs:maxLength value="12" />

</xs:restriction>
</xs:simpleType>

ISODate- Date (simple type)

Description

Date




Type Derivative of type: xs:date

Format

<xs:simpleType name="1SODate" >
<xs:restriction base="XS:date" >

</xs:restriction>
</xs:simpleType>

Source

ISODateTime- Date and time (simple type)

Description | Date and time

Type Derivative of type: xs:dateTime

Format

<xs:simpleType name="1SODateTime" >
<xs:restriction base=""XS:dateTime" >

</xs:restriction>
</xs:simpleType>

Source

KDPWDocument- KDPW_CCP system message (complex type)

Description | KDPW_CCP system message

Name Description Type
Attributes | Sndr Sender KDPWMemberldentifier

Rcvr Receiver KDPWMemberldentifier
Component auct.ntf.001.01
elements —

<xs:complexType name="KDPWDocument" >

<xs:sequence >
<xs:element name="auct.ntf.001.01" type:"aUCt.ntf.OOl.Ol" />

Source

</xs:sequence>

< xs:attribute name="RcVr" type="KDPWMemberldentifier" use="
</xs:complexType>

< xs:attribute name="Sndr" type:"KDPWMemberIdentifier" use:"required" />

required” />

KDPWDocument/auct.ntf.001.01- Auction - auction results notification (element)

Description | Auction - auction results notification

Type auct.ntf.001.01

Source <xs:element name=""auct.ntf.001.01" type:"aUCt.ntf.OOJ..Ol" />

KDPWMemberldentifier- KDPW member identifier (simple type)

Description | KDPW member identifier

Type Derivative of type: xs:string
Min. length=4
Format Max. length=4

<xs:simpleType name="KDPWMemberldentifier" >
<xs:restriction base="XS:String" >
<xs:whiteSpace value:"CO”apSE'I />
<xs:minLength value="4" >

Source




<xs:maxLength value="4" />

</xs:restriction>
</xs:simpleType>

Linkages- Linkages (complex type)

Description |Linkages.

Component

RItdRef
elements EE—

<xs:complexType name="LinkaQES" >
<xs:sequence >
Source <xs:element name="RItdRef" type="Max16Text" />

</xs:sequence>
</xs:complexType>

Linkages/RItdRef- Related reference (element)

Description | Related reference

Type Max16Text

Source <xs:element name="RItdRef" type="Max16Text" />

Max14Int- Integer (simple type)

Description | Integer, max. length 14 characters

Type Derivative of type: xs:integer
Number of characters=14
Format ;
Min. value=0
<xs:simpleType name=""Max14Int" >
<xsirestriction base=""XS:integer" >
Source <xs:totalDigits value="14" />

. . p— ) | n
<xs:mininclusive value="0" />

</xs:restriction>
</xs:simpleType>

Max4Text- Text (simple type)

Description | Text, max. length 4 characters

Type Derivative of type: xs:string
Min. length=1
Format Max. length=4

<xs:simpleType name=""Max4Text" >
<xs:restriction base:"XSIStl’ing" >
<xs:whiteSpace value="collapse" />
Source <xs:minLength value="1" />
<xs:maxLength value="4" />

</xs:restriction>
</xs:simpleType>

Max16Text- Text (simple type)

Description | Text, max. length 16 characters




Type Derivative of type: xs:string
Min. length=1
Format
Max. length=16
<xs:simpleType name=""Max16Text" >
<xs:restriction base:"XSZStl'ing" >
Source <xs:minLength value="1" />

<xs:maxLength value="16" />

</xs:restriction>
</xs:simpleType>

Max16TextCollapse- Text (simple type)

Description | Text, max. length 16 characters
Type Derivative of type: xs:string
Format Min. length=1
Max. length=16
<xs:simpleType name:"MaX].GTeXtCO'|apS€‘" >
<xs:restriction base:"XSZString" >
<xs:whiteSpace value="collapse" />
Source <xs:minLength value="1" />
<xs:maxLength value="16" />
</xs:restriction>
</xs:simpleType>
Max35Text- Text (simple type)
Description | Text, max. length 35 characters
Type Derivative of type: xs:string
Format Min. length=1
Max. length=35
<xs:simpleType name=""Max35Text" >
<xsirestriction base="XS:String" >
Source <xs:minLength value="1" />

<xs:maxLength value="35" />

</xs:restriction>
</xs:simpleType>

Max140Text- Text (simple type)

Description | Text, max. length 140 characters
Type Derivative of type: xs:string
Min. length=1
F t
orma Max. length=140
<xs:simpleType name=""Max140Text" >
<xs:restriction base:"XSIStl’ing" >
Source

<xs:minLength value="1" />

<xs:maxLength value="140" />




</xs:restriction>
</xs:simpleType>

Max350Text- Text (simple type)

Description | Text, max. length 350 characters
Type Derivative of type: xs:string

Min. length=1
Format

Max. length=350

<xs:simpleType name=""Max350Text" >

<xsirestriction base="XS:String" >

Source <xs:minLength value="1" />

<xs:maxLength value="350" />

</xs:restriction>
</xs:simpleType>

OTCAuctionDetails- OTC auction details (complex type)

Description | OTC auction details
Component | Instrcey{0,unbounded}
elements | AuctnsgmntDef{O,unbounded}
<xs:.complexType name="OTCAuctionDetails" >
<xs:sequence >
<xs:element name=""1NStrCcy" type="InstrumentsPerCurrency" minoccurs="0"
Source maxOccurs="Unbounded" />

<xs:element name="AuctnSgmntDef" ype="OTCAuctionSegmentDetails"
minOccurs="0" maxoccurs="unbounded" />

</xs:sequence>
</xs:complexType>

OTCAuctionDetails/InstrCcy- InStruments per currency (element)

Description |Instruments per currency
Type InstrumentsPerCurrency
Source <xs:element name=""1INStrCcy" type="InstrumentsPerCurrency" minoccurs="0"

maxOccurs=""Unbounded" />

OTCAuctionDetails/AuctnSgmntDef- Auction segment definition (element)

Description | Auction segment definition
Type OTCAuctionSegmentDetails
Source <xs:element name="AuctnSgmntDef" yype="OTCAuctionSegmentDetails"

minoccurs="0" maxoccurs=""unbounded" />

OTCAuctionSegmentDetails- OTC auction segment details (complex type)

Description

OTC auction segment details

Component
elements

AuctnSgmntlid
Cey
Minunit{0,1}
TotUnit

MtM




TradOffrids{0,1}

Source

<xs:complexType name:"OTCAuctionSegmentDetaiIs" >
<xs:sequence >

<xs:element name="AuctnSgmntld" type="Max16Text" >

<xs:element name="CCY" type="CurrencyCode" />

<xs:element name="MIinUnNIit" type="Max14Int" minoccurs="0" />

<xs:element name=""TOtUnIt" type="Max14Int" />

<xs:element name="MtM" type:"SignedAmount" />

<xs:element name=""TradOffrlds" type="OTCAuctionTradeOfferlds"
minOccurs="0" />

</xs:sequence>
</xs:complexType>

OTCAuctionSegmentDetails/AuctnSgmntld- Auction segment identifier (element)

Description | Auction segment identifier
Type Max 16Text
Source <xs:element name:"AUCtnngnﬂd" type="Max16Text" />

OTCAuctionSegmentDetails/Ccy- Currency code (element)

Description | Currency code
Type CurrencyCode
Source <xs:element name:"CCy" type:"CUI’rencyCOdE" />

OTCAuctionSegmentDetails/MinUnit- Minimum units (element)

Description | Minimum units which the receiver is required to quote
Type Max14Int
Source <xs:element name=""MinUnit" type="Max14Int" minoccurs="0" />

OTCAuctionSegmentDetails/TotUnit- Total units in the segment (element)

Description | Total units in the segment
Type Max14Int
Source <xs:element name=""TotUnit" type="Max14Int" />

OTCAuctionSegmentDetails/MtM- Marking to market of the segment (element)

Description | Marking to market of the segment
Type SignedAmount
Source <xs:element name=""MtM" type:"SignedAmount" />

OTCAuctionSegmentDetails/TradOffrids- Trade offer identifiers (element)

Description | Trade offer identifiers
Type OTCAuctionTradeOfferlds
Source <xs:element name=""TradOffrlds" type="OTCAuctionTradeOfferlds" minoccurs="0" />

OTCAuctionTradeOfferlds- Trade identifiers (complex type)




Description | Trade identifiers
Component
clements | Lradofirid{1,unbounded}
<xs:complexType name=""OTCAuctionTradeOfferlds" >
<xs:sequence >
Source

<xs:element name=""TradOffrld" type="Max16Text" maxoccurs="unbounded" />

</xs:sequence>
</xs:complexType>

OTCAuctionTradeOfferlds/TradOffrid- Trade offer identifier (element)

Description | Trade offer identifier
Type Max 16Text
Source <xs:element name=""TradOffrld" type="Max16Text" maxoccurs="unbounded" />

OutrightAuctionDetails- Outright auction details (complex type)

Description | Outright auction details
Component
clements | Lradbts{1,unbounded}
<xs:complexType name:"OutrightAuctionDetaiIs" >
<xs:sequence >
Source <xs:element name=""TradDtls" ype="OutrightTransactionDetails"

maxOccurs="Unbounded" />

</xs:sequence>
</xs:complexType>

OutrightAuctionDetails/TradDtls- Outright transaction details (element)

Description | Outright transaction details
Type OutrightTransactionDetails
Source <xs:element name=""TradDtls" type="OutrightTransactionDetails"

maxOccurs=""Unbounded" />

OutrightTrans

actionDetails- OQutright transaction details (complex type)

Description

Outright transaction details

Component
elements

Tradld
ISIN

RegdSttimOQty
SttimDt

pric{0,1}
BuySellind{0,1}

Source

<xs:complexType name:"OutrightTransactionDetaiIS" >
<xs:sequence >
<xs:element name=""Tradld" type="Max16Text" />
<xs:element name="1SIN" type="|S|N|dentifiel‘" />
<xs:element name="ReqdSttImQty" ype="FinancialInstrumentQuantity" />
<xs:element name=""SttImDt" type="1SODate" />
<xs:element name="Pric" type:"CurrencyAndAmount" minoccurs="0" />
<xs:element name:"BuySeIIInd" type="Max4Text" minoccurs="0" />




</xs:sequence>
</xs:complexType>

OutrightTrans

actionDetails/Tradld- Trade identifier issued by the CCP (element)

Description | Trade identifier issued by the CCP
Type Max16Text
Source <xs:element name=""Tradld" type=""Max16Text" />

OutrightTrans

actionDetails/ISIN- ISIN code (element)

Description | Financial instrument ISIN code
Type ISINIdentifier
Source <xs:element name="1SIN" type:"|S|N|dentifier" />

OutrightTrans

actionDetails/ReqdSttimQty- Financial instrument quantity (element)

Description | Financial instrument quantity in the transaction.
Type FinanciallnstrumentQuantity
Source <xs:element name=""ReqdSttImQty" tpe="FinanciallnstrumentQuantity" />

OutrightTrans

actionDetails/SttimDt- Settlement date (element)

Description | Settlement date
Type ISODate
Source <xs:element name=""SttImDt" type="1SODate" />

OutrightTrans

actionDetails/Pric- Cena (element)

Description |Cena
Type CurrencyAndAmount
Source <xs:element name="Pric" type:"CurrencyAndAmount" minOccurs="0" />

OutrightTrans

actionDetails/BuySellind- Buyer/Seller indicator. Allowed values: BUYR, SELR.

(element)

Description | Buyer/Seller indicator. Allowed values: BUYR, SELR.

Type Max4Text

Source <xs:element name="BuySellInd" type="Max4Text" minoccurs="0" />

RepoAuctionDetails- Repo auction details (complex type)

Description |Repo auction details
Component
clements | RepoTradDis{1,unbounded}
<xs:complexType name="RepoAuctionDetails" >
<Xs:sequence >
Source <xs:element name="RepoTradDtls" type="RepoTransactionDetails"

maxOccurs=""unbounded" />

<Ixs:sequence>

</xs:complexType>




RepoAuctionDetails/RepoTradDtls- Repo trade details (element)

Description | Repo trade details
Type RepoTransactionDetails
<xs:element name=""RepoTradDtls" ype="RepoTransactionDetails"
Source " "
maxOccurs="Unbounded" />
RepoLegDetails- Repo leg details (complex type)
Description | Repo leg details
Tradld
ISIN
RegdSttimOQty
Component | SttimDt
elements | sitimamt{0,1}
conAamt{0,1}
cpnDt{0,1}
<xs:complexType name:"RGDOLegDeta"S" >
<xs:sequence >
<xs:element name=""Tradld" type="Max16Text" />
<xs:element name=""1SIN" type:"|S|N|dentifier" />
<xs:element name="ReqdSttImQty" wype="FinanciallnstrumentQuantity" />
Source <xs:element name=""SttImDt" type="1SODate" />
<xs:element name=""SttImAmt" type:"CurrencyAndAmount" minoccurs="0" />
<xs:element name="CpnAmMt" type="CurrencyAndAmount™ minoccurs="0" />
<xs:element name:"Cant" type="1SODate" minoccurs="0" />
</xs:sequence>
</xs:complexType>
RepoLegDetails/Tradld- Trade identifier issued by the CCP (element)
Description | Trade identifier issued by the CCP
Type Max16Text
Source <xs:element name=""Tradld" type=""Max16Text" />
RepoLegDetails/ISIN- ISIN code (element)
Description | Financial instrument ISIN code
Type ISINIdentifier
Source <xs:element name="1SIN" type:"|S|N|dentifier" />
RepolLegDetails/ReqdSttimQty- Financial instrument quantity (element)
Description | Financial instrument quantity in the transaction.
Type FinanciallnstrumentQuantity
Source <xs:element name="ReqdSttImQty" ype="FinancialInstrumentQuantity" />
RepoLegDetails/SttimDt- Repo settlement date (element)
Description | Repo settlement date

Type

ISODate




Source <xs:element name=""SttImDt" type="1SODate" />
RepoLegDetails/SttimAmt- Settlement currency and amount (element)
Description | Settlement currency and amount.
Type CurrencyAndAmount
Source <xs:element name="SttImAmMt" type="Currency AndAmount” minoccurs="0" />
RepolLegDetails/CpnAmt- Coupon amount (element)
Description | Coupon amount
Type CurrencyAndAmount
Source <xs:element name="CpnAmt" type="CurrencyAndAmount™ minoccurs="0" />
RepoLegDetails/CpnDt- Coupon date (element)
Description | Coupon date
Type ISODate
Source <xs:element name:"Cant" type="1SODate" minoccurs="0" />
RepoTransactionDetails- Repo transaction details (complex type)
Description |Repo transaction details
Component |OpngLegDtis{0,1}
elements | cisgLegDtis{0,1}
<xs:complexType name:"RepoTransactionDetaiIs" >

<xs:sequence >

Source <xs:element name:"OpngLethIs" type:"RepoLegDetaiIs" minOccurs="0" />
<xs:element name="ClsgLegDtls" type="RepoLegDetails" minoccurs="0" />
</xs:sequence>
</xs:complexType>

RepoTransactionDetails/OpngLegDtls- Opening leg details (element)
Description | Opening leg details
Type RepolegDetails
Source <xs:element name="0pngLegDtls" ype="RepoLegDetails" minoccurs="0" />
RepoTransactionDetails/ClsgLegDtls- Closing leg details (element)
Description | Closing leg details
Type RepolLegDetails
Source <xs:element name:"C|SgLeth|S" type:"RepoLegDetaiIs" minOccurs="0" />

QuotationResult- Quotation result (complex type)

Description

Quotation result

Component
elements

Qtnid
Bidunit{0,1}
BidPric{0,1}
wnngunit{0,1}




wnngPric{0,1}

Source

<xs:complexType name:"QUOIationRESU"Z" >
<xs:sequence >
<xs:element name:"thd" type="Max16Text" />
<xs:element name="BidUnit" type="Max14Int" minoccurs="0" />
<xs:element name="BIidPric" type:"SiQHEdAmount" minOccurs="0" />
<xs:element name:"WﬂngUHit" type="Max14Int" minoccurs="0" />
<xs:element name:"WnngPriC" type:"SiQHEdAmount" minoccurs="0" />

</xs:sequence>
</xs:complexType>

QuotationRes

ult/Qtnld- Quotation identifier (element)

Description | Quotation identifier
Type Max 16Text
Source <xs:element name:"thd" type="Max16Text" />

QuotationRes

ult/BidUnit- Bid units (element)

Description | Bid units
Type Max14Int
Source <xs:element name="BidUnit" type="Max14Int" minoccurs="0" />

QuotationRes

ult/BidPric- Bid price (element)

Description | Bid price
Type SignedAmount
Source <xs:element name="BIdPric" type="SignedAmount" minoccurs="0" />

QuotationRes

ult/WnngUnit- Winning units (element)

Description | Winning units
Type Max 14Int
Source <xs:element name="Wnngunit" ype="Max14Int" minoccurs="0" />

QuotationRes

ult/WnngPric- Winning price (element)

Description | Winning price
Type SignedAmount
Source <xs:element name:"WnngPI’iC" type:"SignedAmount" minOccurs="0" />

ResultsPerSegment- Results per segment (complex type)

Description |Results per segment
AuctnSgmntlid
Component | g5
elements | o rs1:{0,unbounded}
<xs:complexType name:"ResuItsPerSegment" >
<Xs:sequence >
Source

<xs:element name:"AUCtnngnﬂd" type=""Max16Text" />
<xs:element name=""Sts" type="Status" />




<xs:element name="QtNRSsIt" type="QuotationResult" minoccurs="0"
maxOccurs="uUnbounded" />

<I/xs:sequence>
</xs:complexType>

ResultsPerSegment/AuctnSgmntld- Auction segment identifier (element)

Description | Auction segment identifier
Type Max16Text
Source <xs:element name="AuctnSgmntld" type="Max16Text" />

ResultsPerSegment/Sts- Status (element)

Description | Status
Type Status
Source <xs:element name=""StS" type=""Status" />

ResultsPerSegment/QtnRslt- Quotation result (element)

Description | Quotation result
Type QuotationResult
Source <xs:element name= Qtl"lRS't type= QUOt&tIOI’]RESU't minOccurs="0

maxOccurs=""Unbounded" />

SignedAmount- Amount (simple type)

Description | Amount

Type Derivative of type: xs:decimal
Number of decimal places=2

Format
Number of characters=14
<xs:simpleType name=""SignedAmount™ >

<xs:restriction base="XS:decimal" >
Source <xs:fractionDigits value="2" />

<xs:totalDigits value="14" />

<Ixs:restriction>
</xs:simpleType>

Reason- Reason (complex type)

Description

Reason

Component
elements

rsncd{0,1}
rRsnTxt{0,1}

Source

<xs:complexType name="Reason" >
<xs:sequence >
<xs:element name="RsnCd" type="C0de4TEXt" minOccurs="0"" />
<xs:element name="RSNTXt" type="Max140Text" minoccurs="0" />

</xs:sequence>
</xs:complexType>

Reason/RsnCd- Reason code (element)




Description | Reason code
Type Code4Text
Source <xs:element name=""RsnCd" type:"COde4TEXt" minoccurs="0" />

Reason/RsnTxt- Reason description (element)

Description | Reason description
Type Max 140Text
Source <xs:element name="RSNTXt" type="Max140Text" minoccurs="0" />

Status- Statu

S (complex type)

Description

Status

Component
elements

StsCd
rsn{0,1}

<xs:complexType name="Status" >
<xs:sequence >
<xs:element name=""StsCd" type:"COde4TeXt" />

Source n n n mn mn mn
<xs:element name="RsN" type="Reason" minoccurs="0" />
<I/xs:sequence>
</xs:complexType>
Status/StsCd- Status code (element)
Description | Status code
Type Code4Text
Source <xs:element name=""StsCd" type="Code4 Text" />

Status/Rsn- Reason (element)

Description | Reason
Type Reason
Source <xs:element name=""RsN" type="Reason" minoccurs="0" />

auct.ntf.001.01- Auction - auction results notification (complex type)

Description |Auction - auction results notification

GnlInf
Component | Aycinptls
elements AuctnRslts{0,1}

<xs:complexType name="auct.ntf.001.01" >

<xs:sequence >
<xs:element name="GnlInf" type:"GeneraIInformation" />

Source

<xs:element name="AuctnDtls" type="AuctionDetails" />

</xs:sequence>
</xs:complexType>

auct.ntf.001.01/Gnlinf- General information (element)

Description

General information

<xs:element name="AuctnRslts" type:"AUCtionReSU|tS" minOccurs="0" />




Type Generallnformation

Source <xs:element name=""GnlInf" type="GeneralInformation" />

auct.ntf.001.01/AuctnDtls- Auction details (element)

Description | Auction details

Type AuctionDetails

Source <xs:element name=""AuctnDtIs" type="AuctionDetails" />

auct.ntf.001.01/AuctnRslts- Auction results (element)

Description | Auction results

Type AuctionResults

Source <xs:element name="AUCINRSItS" type="AuctionResults" minoccurs="0" />




