Message structure: Client collateral registration (auth.mrg.001.02)

Description:
The message registers the collateral of a client posted with a clearing member with a reporting
obligation.
Structure:
|N0. |Or < XML Tag > |Name |Mu|tip|icity Type
KDPW_CCP
0 KDPWDocument system message [1..1] KDPWDocument
Client collateral
- . . . M H B . . .
0.1 auth.mrg.001.02 registration [1..n] auth.mrg.001.02
1 Gnlinf _General_ [1.1] Generallnformation
information v
Sender message
11 SndrMsgRef reference [1.1] |Max16Text
Creation date . .
1.2 CreDtTm and time [0..1] DateAndDateTimeChoice
1.2.1 | {or Dt Date [1.1] ISODate
122 }or DtTm Date and time [1..1] ISODateTime
2 ColIDtls Collateral details [1..1] CollaterallnstructionDetails
Clearing member . e
2.1 ClrgMmbInf information [1.1] ClearingMemberldentification
KDPW_CCP .
2.1.1 KDPWMmbld TS T [1..1] KDPWMemberldentifier
2.1.2 KDPWMmMbLEI EIEeIarlng member [0..1] LElldentifier
Market identifier
2.2 CollMKktld (ETD, OTC, [1.1] |Max4Text
SFTR) _
2.3 CintDtls Client details [1..1] Clientldentification
Client
2.3.1 Clintid classification [1..1] Max8Text
number (NKK)
2.3.2 CIntLEIl Client LEI [1.1] LElldentifier
2.4 EligDt Eligible date [1..1] ISODate
Initial margin
2.5 InitIMrgnPstdPreHrcut posted (pre- [1..1] CurrencyAndAmount
haircut)
Initial margin
2.6 InitIMrgnPstdPostHrcut  [posted (post- [1..1] CurrencyAndAmount
haircut)




Variation margin

2.7 VartnMrgnPstdPreHrcut |posted (pre- [1..1] CurrencyAndAmount
haircut)
Variation margin

2.8 VartnMrgnPstdPostHrcut [posted (post- [1..1] CurrencyAndAmount
haircut)
Initial margin

2.9 InitIMrgnRcvdPreHrcut received (pre- [1..1] CurrencyAndAmount
haircut)
Initial margin

2.10 InitiIMrgnRcvdPostHrcut  [received (post- [1..1] CurrencyAndAmount
haircut)
Variation margin

2.11 VartnMrgnRcvdPreHrcut [received (pre- [1..1] CurrencyAndAmount
haircut)
Variation margin

2.12 VartnMrgnRcvdPostHrcut [received (post- [1..1] CurrencyAndAmount
haircut)
Excess collateral

2.13 XcssCollPstd posted [1..1] CurrencyAndAmount
Excess collateral

2.14 XcssCollRecvd received [1..1] CurrencyAndAmount

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

<xs:simpleType name="Amount" >
<xs:restriction base="Xs:decimal" >
<xs:mininclusive value="0" />
Source <xs:fractionDigits value="2" />
<xs:totalDigits value="14" />

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

ClearingMemberldentification- Clearing member identification (complex type)

Description | Clearing member identification




Component
elements

KDPWMmbld
kDPwMmbLEI{0,1}

Source

<xs:complexType name=""ClearingMemberldentification" >
<xs:sequence >
<xs:element name="KDPWMmbIld" tpe="KDPWMemberldentifier" /»
<xs:element name="KDPWMmbLEI" type:"LE“dentifier" minOccurs="0" />

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

ClearingMemberldentification/KDPWMmbld- KDPW_CCP member identifier (element)

Description | KDPW_CCP member identifier
Type KDPWMemberldentifier
Source <xs:element name="KDPWMmbId" type="KDPWMemberldentifier" />

ClearingMemberldentification/KDPWMmbLEI- Clearing member LEI (element)

Description | Clearing member LEI
Type LElIdentifier
Source <xs:element name="KDPWMmbLEI" type="LEI Identifier" minoccurs="0" />

Clientldentific

ation- Client identification (complex type)

Description | Client identification
Component | Cintld
elements CIntLEI
<xs:.complexType name="Clientldentification" >
<xs:sequence >
Source <xs:element name="CIntld" type="Max8Text" />

<xs:element name="CINtLEI" type="LEIldentifier" »»

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

Clientldentific

ation/Cintld- Client classification number (NKK) (element)

Description | Client classification number (NKK)
Type Max8Text
Source <xs:element name=""ClIntld" type="Max8Text" />

Clientldentific

ation/CIntLEI- Client LEI (element)

Description | Client LEI
Type LElldentifier
Source <xs:element name="CINtLEI" type="LElldentifier" />

CollateralinstructionDetails- Collateral instruction details (complex type)

Description

Collateral instruction details

Component
elements

ClrgMmbInf
CollMktid

CintDtls

EligDt
InitiIMrgnPstdPreHrcut




InitiIMrgnPstdPostHrcut
VartnMrgnPstdPreHrcut
VartnMrgnPstdPostHrcut
InittMrgnRcvdPreHrcut
InittMrgnRcvdPostHrcut
VartnMrgnRcvdPreHrcut
VartnMrgnRcvdPostHrcut
XcssCollPstd
XcssCollRcvd

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

<xs:element name:"Ch’gM mblinf" type:"CIearing Memberldentification" />
<xs:element name=""ColIMktld" type="Max4Text" />
<xs:element name=""CIntDtls" type="Clientldentification" />
<xs:element name:"E”th" type="1SODate" />
<xs:element name=""InitIMrgnPstdPreHrcut" type="CurrencyAndAmount" />
<xs:element name=""InitIMrgnPstdPostHrcut" tpe="CurrencyAndAmount™ />
<xs:element name="VartnMrgnPstdPreHrcut" type="CurrencyAndAmount" />
<xs:element name=""VartnMrgnPstdPostHrcut" type="CurrencyAndAmount" />
<xs:element name=""InitIMrgnRcvdPreHrcut" type="CurrencyAndAmount™ />
<xs:element name=""InitIMrgnRcvdPostHrcut" type="Currency AndAmount" />
<xs:element name=""VartnMrgnRcvdPreHrcut" type="CurrencyAndAmount" />
<xs:element name="VartnMrgnRcvdPostHrcut" type="CurrencyAndAmount™ />
<xs:element name=""XCsSColIPstd" type="CurrencyAndAmount" />
<xs:element name=""XCcsSColIRcvd" type:"CurrencyAndAmount" >

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

Source

CollateralinstructionDetails/ClrgMmbInf- Clearing member information (element)
Description | Clearing member information (UR)

Type ClearingMemberldentification

Source <xs:element name="ClrgMmbInf" type="ClearingMemberldentification" />
CollateralinstructionDetails/ColIMktld- Market identifier (ETD, OTC, SFTR) (element)
Description | Market identifier (ETD, OTC, SFTR)

Type Max4Text

Source <xs:element name="CoOlIMktld" type="Max4Text" />
CollateralinstructionDetails/CIntDtls- Client details (element)

Description | Client details

Type Clientldentification

Source <xs:element name=""CIntDtls" type="Clientldentification" />

CollaterallnstructionDetails/EligDt- Eligible date (element)
Description | Eligible date
Type ISODate

Source <xs:element name:"E“th" type="1SODate" />

CollaterallnstructionDetails/InitIMrgnPstdPreHrcut- Initial margin posted (pre-haircut) (element)



Description | Initial margin posted (pre-haircut)
Type CurrencyAndAmount
Source <xs:element name=""INitIMrgnPstdPreHrcut" type="CurrencyAndAmount" />

CollaterallnstructionDetails/InitIMrgnPstdPostHrcut- Initial margin posted (post-haircut) (element)

Description | Initial margin posted (post-haircut)
Type CurrencyAndAmount
Source <xs:element name=""InitIMrgnPstdPostHrcut" type="CurrencyAndAmount" />

CollaterallnstructionDetails/VartnMrgnPstdPreHrcut- Variation margin posted (pre-haircut)

(element)

Description | Variation margin posted (pre-haircut)

Type CurrencyAndAmount

Source <xs:element name="VartnMrgnPstdPreHrcut" «pe="Currency AndAmount" />

CollaterallnstructionDetails/VartnMrgnPstdPostHrcut- Variation margin posted (post-haircut)

(element)

Description | Variation margin posted (post-haircut)

Type CurrencyAndAmount

Source <xs:element name="VartnMrgnPstdPostHrcut" yype="CurrencyAndAmount" />

CollaterallnstructionDetails/InittIMrgnRcvdPreHrcut- Initial margin received (pre-haircut) (element)

Description | Initial margin received (pre-haircut)
Type CurrencyAndAmount
Source <xs:element name=""INitIMrgnRcvdPreHrcut" type="CurrencyAndAmount" />

CollaterallnstructionDetails/InitIMrgnRcvdPostHrcut- Initial margin received (post-haircut)

(element)

Description | Initial margin received (post-haircut)

Type CurrencyAndAmount

Source <xs:element name="InitIMrgnRcvdPostHrcut" type="Currency AndAmount" />

CollaterallnstructionDetails/VartnMrgnRcvdPreHrcut- Variation margin received (pre-haircut)

(element)

Description | Variation margin received (pre-haircut)

Type CurrencyAndAmount

Source <xs:element name="VartnMrgnRcvdPreHrcut" type="CurrencyAndAmount” />

CollaterallnstructionDetails/VartnMrgnRcvdPostHrcut- Variation margin received (post-haircut)

(element)

Description | Variation margin received (post-haircut)

Type CurrencyAndAmount

Source <xs:element name="VartnMrgnRcvdPostHrcut" type="CurrencyAndAmount" />

CollaterallnstructionDetails/XcssCollPstd- Excess collateral posted (element)




Description | Excess collateral posted
Type CurrencyAndAmount
Source <xs:element name=""XcssCollPstd" type:"CurrencyAndAmount" />

CollaterallnstructionDetails/XcssCollRcvd- Excess collateral received (element)

Description | Excess collateral received
Type CurrencyAndAmount
Source <xs:element name=""XCsSColIRcvd" type="CurrencyAndAmount" />

Coded4Text- Qualifier (simple type)

Description | Qualifier, code
Type Derivative of type: xs:string
Format Min. length=4

Max. length=4

<xs:simpleType name="Code4Text" >

<xsirestriction base="X$: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 | ooy 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" >
<xs:restriction 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="1SODateTime" />
</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:"|SODateTim9" />

Generallnformation- General information (complex type)

Description

General information

Component | SndrMsgRef
elements | crentTm{0,1}
<xs:.complexType name="Generallnformation" >
<xs:sequence >
Source <xs:element name:"SHdTMSgRef" type="Max16Text" />

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

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

Generallnformation/SndrMsgRef- Sender message reference (element)

Description | Sender message reference
Type Max16Text
Source <xs:element name="SNdrMsgRef" type="Max16Text" >

Generallnformation/CreDtTm- Creation date and time (element)

Description | Creation date and time
Type DateAndDateTimeChoice
Source <xs:element name="CreDtTm" type:"DateAndDateTimeChoice" minOccurs="0" />

ISODate- Date (simple type)




Description | Date
Type Derivative of type: xs:date
Format
<xs:simpleType name=""1SODate" >
Source <xs:restriction base=""XS:date" >
</xs:restriction>
</xs:simpleType>
ISODateTime- Date and time (simple type)
Description | Date and time
Type Derivative of type: xs:dateTime
Format
<xs:simpleType name="1SODateTime" >
Source <xs:restriction base=""XS:dateTime" >
</xs:restriction>
</xs:simpleType>
KDPWDocument- KDPW system message (complex type)
Description | KDPW system message
Name Description Type
Attributes Sndr Sender KDPWMemberldentifier
Rcvr Receiver KDPWMemberldentifier
Component
clements | auth.mra.001.02{1,unbounded}
<xs:complexType name="KDPWDocument" >
<Xs:sequence >
<xs:element name="auth.mrg.001.02" type="auth.mrg.001.02"
Source maxOccurs="unbounded" />
</xs:sequence>
< xs:attribute name="Sndr" type:"KDPWMemberIdentifier" use:"required" />
< xs:attribute name="RcVI" type="KDPWMemberldentifier" use="required" />
</xs:complexType>
KDPWDocument/auth.mrg.001.02- Client collateral registration (element)
Description | Client collateral registration
Type auth.mrg.001.02
<xs:element name:"auth.mrg.001.02" type:"auth.mrg.001.02"
Source " "
maxOccurs="Unbounded" />
KDPWMemberldentifier- KDPW member identifier (simple type)
Description | KDPW member identifier
Type Derivative of type: xs:string
Format Min. length=4
Max. length=4




<xs:simpleType name="KDPWMemberldentifier" >
<xs:restriction base:"XSZStl'ing" >
<xs:whiteSpace value="C0||apSE" >

Source <xs:minLength value="4" >
<xs:maxLength value="4" />
</xs:restriction>
</xs:simpleType>
LElldentifier- LEIl identifier (simple type)
Description | LEI identifier
Type Derivative of type: xs:string
Format xs:pattern=[A-Z0-9]{18,18}[0-9]{2,2}
<xs:simpleType name="LElldentifier" >
<xs:restriction base:"XSZString" >
Source <xs:pattern valueZ"[A-ZO-g]{l&18}[0-9]{2,2}" >
</xs:restriction>
</xs:simpleType>
Max4Text- Text (simple type)
Description | Text, maximum length 4 characters
Type Derivative of type: xs:string
Format Min. length=1
Max. length=4
<xs:simpleType name=""Max4Text" >
<xs:restriction base:"XSZString" >
<xs:whiteSpace value="collapse" />
Source <xs:minLength value="1" />
<xs:maxLength value="4" />
</xs:restriction>
</xs:simpleType>
Max8Text- Text (simple type)
Description | Text, maximum length 8 characters
Type Derivative of type: xs:string
Format Min. length=1
Max. length=8
<xs:simpleType name=""Max8Text" >
<xsirestriction base="XS:String" >
<xs:whiteSpace value=""cOllapse" />
Source <xs:minLength value="1" />
<xs:maxLength value="8" />
</xs:restriction>
</xs:simpleType>
Max16Text- Text (simple type)
Description | Text, maximum length 16 characters




Type Derivative of type: xs:string
Format Min. length=1
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, maximum 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>

auth.mrg.001.02- Client collateral registration (complex type)

Description

Client collateral registration

Component
elements

GnlInf
CollDtls

Source

<xs:complexType name="auth.mrg.001.02" >
<xs:sequence >

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

<xs:element name=""ColIDtls" type="CollateralInstructionDetails" />

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

auth.mrg.001.02/Gnlinf- General information (element)

Description | General information
Type Generallnformation
Source <xs:element name="GnlInf" type:"GeneraIInformation" />

auth.mrg.001.02/ColIDtls- Collateral details (element)

Description | Collateral details
Type CollaterallnstructionDetails
Source <xs:element name="CO0lIDtls" type="CollateralInstructionDetails" />




