Structure of message: OTC clearing margin and other payments (colr.mrg.003.03)

Description:

The message presents details of OTC clearing margin and other payments

Structure:

No. Or |< XML Tag > Name ')\,Aump"c't Type
KDPW_CCP

0 KDPWDocument system [1.1] |KDPWDocument
message
OTC clearing
margin and

- . . . B . . .

0.1 colr.mrg.003.03 other [1..1] |colr.mrg.003.03
payments

1 Gnlinf Cenel [1.1] |Generallnformation

nin information v

Sender

11 SndrMsgRef message [1.1] |Max16Text
reference
Function of .

12 FuncOfMsg message [1.1] |FunctionOfMessage
Creation date . .

1.3 CreDtTm and time [0..1] DateAndDateTimeChoice

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

1.3.2 r? DtTm Date and time [1..1] ISODateTime
Settlement

1.4 StmtDt date [1.1] |ISODate
Receiver type

1.5 RevrT, (payer/membe | [1.1] |Code4Text
r
Cash

2 CshSttimStmt settlement [1..n] CashSettlementStatement
statement

2.4l PngAqt Paying agent [1.1] |CashParty
KDPW_CCP

2.1.1 KDPWMmbld member [1..1] KDPWMemberldentifier
identifier

2.1.2 CshAcct IBAN code [1..1] IBAN

2.2 Ccy Currency code [1..1] CurrencyCode

2.3 OrdrTp Order type [1.1] |Code4Text
Cash

2.4 CshSttimSys settlement [1.1] CashSettlementSystem
system




Total net

25 TtiNetBal balance [1.1] |BalanceAndSide
2.5.1 Bal Balance [1.1] |Amount
Credit/Debit . .
2.5.2 CdtDbtInd indicator [1..1] CreditDebitCode
Member cash MemberCashSettlementStateme
ke MmbCshStmt settlement 1.l nt
Clearing
2.6.1 CMmbld member [1..1] KDPWMemberldentifier
identifier
2.6.2 TtIMmbNetBal [lotal member [1..1] BalanceAndSide
e —_—c net balance - -
2.6.2.1 Bal Balance [1..1] Amount
Credit/Debit . .
2.6.2.2 CdtDbtInd indicator [1.1] CreditDebitCode
Total member
2.6.3 TtIMmbMrgn margin [0.1] |Amount
Required cash
2.6.4 ReqdCshMrgn margin in PLN [0.1] |Amount
Current
2.6.5 CurSctyMrgn security [0..1] Amount
margin
Current foreign
2.6.6 CurFrgnCcyMrgn [currency [0..1] Amount
margin
Cash
2.6.7 CshsSttimCint settlement at [0..n] CashSettlementClientLevel
client level
PB account
2.6.7.1 PBAcctld identifier [1.1] Max35Text
2.6.7.2 OownrTp Owner type [1..1] Max1Text
2.6.7.3 MmbTp Member type [1.1] Max2Text
Representatio
2.6.7.4 RprAgrmntid n agreement [1.1] Max2Text
identifier
2.6.7.5 ClIntld NKK code [1..1] Max8Text
Total client net .
2.6.7.6 TtICIntNetBal balance [0..1] BalanceAndSide
2.6.7.6.1 Bal Balance [1.1] |Amount
Credit/Debit . .
2.6.7.6.2 CdtDbtInd indicator [1..1] CreditDebitCode
2.6.7.7 TtIMrgn Total margin [0..1] Amount
Previous cash
2.6.7.8 PrvsCshMrgn margin in PLN [0.1] [Amount
2.6.7.9 ReqdCshMrgn |xeauired cash |5 41 | Amount

margin in PLN




Current

2.6.7.10 CurSctyMrgn security [0..1] Amount
margin
Current foreign
2.6.7.11 CurFranCeyMr oy rency 0.1 |Amount
an margin
2.6.7.12 InitIMrgn Initial margin [0..1] Amount
Liquidity and
2.6.7.13 LCMrgn concentration [0..1] Amount
risk margin
Individual
2.6.7.14 IMAddon member add- [0..1] Amount
on
Payment .
2.6.7.15 Pmt details [0..1] PaymentDetails
2.6.7.15.1 TtIPmt Total payment [1.1] AmountAndDirection
i'6'7'15'1' Amt Amount [1..1] Amount
2.6.7.15.1. CdtDbtin  |Credit/Debit [1.1] |CreditDebitCode
2 d indicator
Variation
margin or . .
2.6.7.15.2 VarMrgn settlement [0..1] AmountAndDirection
amount
i'6'7'15'2' Amt Amount [1.1] Amount
2.6.7.15.2. Cdtbbtin .Cre.d't/DEb't [1..1] CreditDebitCode
2 d indicator —_—
2.6.7.15.3 Cpn Coupon [0..1] AmountAndDirection
i'6'7'15'3' Amt Amount [1.1] Amount
2.6.7.15.3. CdtDbtIn |Credit/Debit . .
> d = |ndicator [1..1] CreditDebitCode
2.6.7.15.4 Fee Fee [0..1] AmountAndDirection
i'6'7'15'4' Amt Amount [1..1] Amount
2.6.7.15.4. CdtDbtin |Credit/Debit . .
> d = |indicator [1..1] CreditDebitCode
2.6.7.15.5 PAIPAA PAIl or PAA [0..1] AmountAndDirection
i'6'7'15'5' Amt Amount [1..1] Amount
2.6.7.15.5. CdtDbtin |Credit/Debit . )
5 d = |ndicator [1..1] CreditDebitCode
Total
2.6.7.15.6 TtISttlmAd] |settlement [0..1] AmountAndDirection

adjustment




i.6.7.15.6. Amt Amount [1..1] Amount
2.6.7.15.6. CdtDbtin  (Credit/Debit [1.1] |CreditDebitCode
2 d indicator
. Adjustment ; i
2.6.7.15.7 SttImAdiDtls details [0..n] AdjustmentDetails
Adjustment
type (e.g.
AUCTION,
ACNSN/ Tp PORTING or [1.1] |Max16Text
1 ) I
other defined
by
KDPW_CCP)
2.6.7.15.7. CdtDbtln |Credit/Debit : ;
3 d indicator [1.1] |CreditDebitCode

Message component elements:

KDPWDocument- KDPW_CCP system message (element)

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

AdjustmentDetails- Adjustment details (complex type)

Description | Adjustment details
Component ip
lements Amt
€ CdtDbtind
<xs:.complexType name:"AdjustmentDetaiIs" >
<xs:sequence >
<xs:element name:"Tp" type="Max16Text" />
Source

<xs:element name="Amt" type="Amount" />
<xs:element name=""CdtDbtInd" type:"CI’editDebitCOde" />

<I/xs:sequence>

</xs:complexType>

AdjustmentDetails/Tp- Adjustment type (e.g. AUCTION, PORTING or other defined by

KDPW_CCP) (element)

Description | Adjustment type (e.g. AUCTION, PORTING or other defined by KDPW_CCP)
Type Max16Text

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

AdjustmentDetails/Amt- Amount (element)

Description

Amount




Type

Amount

Source

<xs:element name="Amt" type="Amount" />

AdjustmentDetails/CdtDbtind- Credit/Debit indicator (element)

Description | Credit/Debit indicator
Type CreditDebitCode
Source <xs:element name=""CdtDbtInd" type="CreditDebitCode" />

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>

AmountAndDate- Amount, currency and date (complex type)

Description | Amount, currency and date
Component |Amt
elements  |valDt{0,1}
<xs:complexType name="AmountAndDate" >
<xs:sequence >
Source <xs:element name=""Amt" type:"CurrencyAndAmount" />

<xs:element name=""ValDt" type="1SODate" minoccurs="0" />

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

AmountAndDate/Amt- Currency and amount (element)

Description | Currency and amount
Type CurrencyAndAmount
Source <xs:element name="AMt" type="CurrencyAndAmount" />

AmountAndDate/ValDt- Value date (element)

Description | Value date.

Type ISODate

Source <xs:element name=""ValDt" type="1SODate" minoccurs="0" />
AmountAndDirection- Amount and direction (complex type)

Description

Amount and direction




Component | Amt
elements CdtDbtind
<xs:complexType name="AmountAndDirection" >
<xs:sequence >
Source <xs:element name="Amt" type="Amount" />
<xs:element name=""CdtDbtInd" type="CreditDebitCode" />
</xs:sequence>
</xs:complexType>
AmountAndDirection/Amt- Amount (element)
Description | Amount
Type Amount
Source <xs:element name="Amt" type="Amount" />
AmountAndDirection/CdtDbtind- Credit/Debit indicator (element)
Description | Credit/Debit indicator
Type CreditDebitCode
Source <xs:element name=""CdtDbtInd" type:"CI’editDebitCOdE" />

BalanceAndSi

de- Balance and side (complex type)

Description |Balance and side
Component |Bal
elements CdtDbtind

<xs:complexType name="BalanceAndSide" >

<xs:sequence >
Source <xs:element name=""Bal" type="Amount" />
<xs:element name=""CdtDbtInd" type="CreditDehitCode" />
</xs:sequence>

</xs:complexType>
BalanceAndSide/Bal- Balance (element)
Description |Balance
Type Amount
Source <xs:element name=""Bal" type="Amount" />
BalanceAndSide/CdtDbtind- Credit/Debit indicator (element)
Description | Credit/Debit indicator
Type CreditDebitCode
Source <xs:element name="CdtDbtInd" type:"CI’editDebitCOdE" />
BICldentifier- BIC identifier (simple type)
Description | Financial institution BIC identifier
Type Derivative of type: xs:string
Format xs:pattern=[A-Z]{6,6}[A-Z2-9][A-NP-Z0-9]([A-20-9]{3,3}){0,1}




Source

<xs:simpleType name="BICIldentifier" >
<xs:restriction base:"XSZStl'ing" >
<xs:pattern value="[A-Z]{6,6}[A-Z2-9][A-NP-Z0-9] ([A-Z0-9]{3,3}){0,1}" >
</xs:restriction>
</xs:simpleType>

BusinessDayState- Business day state (complex type)

Description | Business day state
Component |DayPhs
elements | sttimssnid{0,1}
<xs:complexType name:"BusinessDayState" >
<xs:sequence >
Source <xs:element name:"DayPhS" type="Max1Text" />

<xs:element name=""SttImSsnld" type="Max2Int" minoccurs="0" />

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

BusinessDayState/DayPhs- Day phase (element)

Description | Day phase
Type Max1Text
Source <xs:element name:"DayPhS" type="Max1Text" />

BusinessDayState/SttimSsnld- Settlement session identifier (element)

Description | Settlement session identifier
Type Max2Int
Source <xs:element name=""SttImSsnld" type="Max2Int" minoccurs="0" />

CashParty- Cash party (complex type)

Description | Cash payment institution
Component | KDPWNMmbld
elements CshAcct
<xs:.complexType name:"C&ShParW" >
<xs:sequence >
Source <xs:element name="KDPWMmbld" type:"KDPWMemberIdentifier" />
<xs:element name=""CshAcct" type="IBAN" />
</xs:sequence>
</xs:complexType>
CashParty/KDPWMmbId- KDPW_CCP member identifier (element)
Description | KDPW_CCP member identifier
Type KDPWMemberldentifier
Source <xs:element name="KDPWMmbIld" type="KDPWMemberldentifier" »»

CashParty/CshAcct- IBAN code (element)

Description

Settlement bank cash account number

Type

IBAN




Source

<xs:element name=""CshAcct" type="IBAN" />

CashSettleme

ntClientLevel- Cash settlement at client level (complex type)

Description

Cash settlement at client level

Component
elements

PBAcctld

OwnrTp
MmbTp

RprAgrmntid
Cintld

TtiCIntNetBal{0,1}
Ttimrgn{0,1}
PrvsCshMrgn{0,1}
RegdCshmran{0,1}
cursctymrgn{0,1}
CurFrgnCeyMrgn{0,1}
InitiMrgn{0,1}
Lcvran{0,1}
IMAddon{0,1}
pmt{0,1}

Source

<xs:complexType name="CashSettlementClientLevel" >
<xs:sequence >
<xs:element name=""PBAcctld" type=""Max35Text" />
<xs:element name:"OWﬂer" type="Max1Text" />
<xs:element name:"Mmpr" type="Max2Text" />
<xs:element name="RprAgrmntld" type="Max2Text" />
<xs:element name="CIntld" type="Max8Text" />

</xs:sequence>

</xs:complexType>

CashSettleme

ntClientLevel/PBAcctld- PB account identifier (element)

Description | PB account identifier
Type Max35Text
Source <xs:element name="PBAcctld" type:"MaX35TeXt" />

CashSettleme

ntClientLevel/OwnrTp- Owner type (element)

Description | Owner type e.g. own securities, securities of client(s), securities account
Type Max1Text
Source <xs:element name:"OWﬂer" type="Max1Text" />

<xs:element name=""TtICIntNetBal" type="BalanceAndSide" minoccurs="0" />
<xs:element name:"TﬂMrgn" type="Amount" minoccurs="0" />

<xs:element name="PrvsCshMrgn" type="Amount" minoccurs="0" />
<xs:element name:"RGQdCShMrgn" type="Amount" minoccurs="0" />
<xs:element name="CuUrSctyMrgn" type="Amount" minoccurs="0" />
<xs:element name=""CUrFrgnCcyMrgn" type="Amount" minoccurs="0" />
<xs:element name="1INItIMrgn" type="Amount" minoccurs="0" />

<xs:element name:"LCMrgn" type="Amount" minoccurs="0" />

<xs:element name="1MAddon" type="Amount" minoccurs="0" />

<xs:element name="Pmt" type:"PaymentDetaiIs" minOccurs="0" />




CashSettleme

ntClientLevel/MmbTp- Member type (element)

Description | Member type
Type Max2Text
Source <xs:element name="MmDbTpP" type="Max2Text" />

CashSettleme

ntClientLevel/RprAgrmntld- Representation agreement identifier (element)

Description | Representation agreement identifier
Type Max2Text
Source <xs:element name="RprAgrmntld" type="Max2Text" />

CashSettleme

ntClientLevel/Clntld- NKK code (element)

Description | NKK code
Type Max8Text
Source <xs:element name=""ClIntld" type="Max8Text" />

CashSettleme

ntClientLevel/TtICIntNetBal- Total client net balance (element)

Description | Total client net balance
Type BalanceAndSide
Source <xs:element name=""TtICIntNetBal" type:"BaIanceAndSide" minOccurs="0" />

CashSettleme

ntClientLevel/TtiMrgn- Total margin (element)

Description | Total margin
Type Amount
Source <xs:element name=""TtIMrgn" type="Amount" minoccurs="0" />

CashSettleme

ntClientLevel/PrvsCshMrgn- Previous cash margin in PLN (element)

Description | Previous cash margin in PLN
Type Amount
Source <xs:element name="PrvsCshMrgn" type="Amount" minoccurs="0" />

CashSettleme

ntClientLevel/ReqdCshMrgn- Required cash margin in PLN (element)

Description | Required cash margin in PLN
Type Amount
Source <xs:element name:"RECIdCShM rgn" type="Amount" minoccurs="0" />

CashSettleme

ntClientLevel/CurSctyMrgn- Current security margin (element)

Description | Current security margin
Type Amount
Source <xs:element name:"CurSctyMrgn" type="Amount" minoccurs="0" />

CashSettleme

ntClientLevel/CurFrgnCcyMrgn- Current foreign currency margin (element)

Description

Current foreign currency margin




Type

Amount

Source

<xs:element name=""CUrFrgnCcyMrgn" type="Amount" minoccurs="0" />

CashSettleme

ntClientLevel/InitiIMrgn- Initial margin (element)

Description | Initial margin
Type Amount
Source <xs:element name=""INItIMrgn" type="Amount" minoccurs="0" />

CashSettleme

ntClientLevel/LCMrgn- Liquidity and concentration risk margin (element)

Description | Liquidity and concentration risk margin
Type Amount
Source <xs:element name="LCMrgn" type="Amount" minoccurs="0" />

CashSettleme

ntClientLevel/IMAddon- Individual member add-on (element)

Description | Individual member add-on
Type Amount
Source <xs:element name="1MAddon" type="Amount" minoccurs="0" />

CashSettleme

ntClientLevel/Pmt- Payment details (element)

Description | Payment details
Type PaymentDetails
Source <xs:element name=""Pmt" type:"PaymentDetaiIs" minOccurs=""0" />

CashSettleme

ntStatement- Cash settlement statement (complex type)

Description

Cash settlement statement

Component
elements

PngAagt

Cey

OrdrTp
CshSttimSys
TtiNetBal

MmbCshstmt{1,unbounded}

Source

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

<xs:element name="PNgAgt" type="CashParty" />

<xs:element name:"CC)/" type:"CUI’renCYCOdE" />

<xs:element name="0rdrTp" type="Code4Text" />

<xs:element name="CshSttImSys" tpe="CashSettlementSystem" />

<xs:element name=""TtINetBal" type="BalanceAndSide" />

<xs:element name=""MmbCshStmt" type:"MemberCashSettIementStatement"
maxOccurs=""Unbounded" />

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

CashSettleme

ntStatement/PngAgt- Paying agent (element)

Description

Paying agent

Type

CashParty




Source

<xs:element name="PNgAgt" type="CashParty" />

CashSettleme

ntStatement/Ccy- Currency code (element)

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

CashSettleme

ntStatement/OrdrTp- Order type (element)

Description | Order type of the settlement bank
Type Code4Text
Source <xs:element name="0rdrTp" type="Code4Text" />

CashSettleme

ntStatement/CshSttimSys- Cash settlement system (element)

Description | Cash settlement system. For derivatives, always NETT.
Type CashSettlementSystem
Source <xs:element name="CshSttImSys" ype="CashSettlementSystem" />

CashSettleme

ntStatement/TtINetBal- Total net balance (element)

Description

Total net balance

Type

BalanceAndSide

Source

<xs:element name=""TtINetBal" type:"BaIanceAndSide" />

CashSettleme

ntStatement/MmbCshStmt- Member cash settlement (element)

Description | Member cash settlement.
Type MemberCashSettlementStatement
Source <xs:element name="MmbCshStmt" yype="MemberCashSettlementStatement"

maxOccurs=""Unbounded" />

CashSettleme

ntSystem- Cash settlement system (simple type)

Description

Cash settlement system. The field defines the cash credits and debits netting
method.

Type Derivative of type: xs:string
Format Code Description
NETTMultilateral netting
<xs:simpleType name=""CashSettlementSystem" >
<xs:restriction base:"XSIStl’ing" >
Source <xs:enumeration value="NETT" />

</xs:restriction>

</xs:simpleType>

Code4Text- Qualifier (simple type)

Description

Qualifier, code

Type

Derivative of type: xs:string




Min. length=4

Format Max. length=4

<xs:simpleType name="Code4Text" >
<xs:restriction base:"XSZStl'ing" >
<xs:whiteSpace value="C0||apSE" >
Source <xs:minLength value="4" >
<xs:maxLength value="4" />

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

CreditDebitCode- Credit/Debit code (simple type)

Description | Credit/Debit code

Type Derivative of type: xs:string

Code Description
Format CRDT Credit
DBIT  Debit

<xs:simpleType name="CreditDebitCode" >
<xsirestriction base="XS:String" >

Source <xs:enumeration value="CRDT" />

<xs:enumeration value="DBIT" />

</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 | Dt
elements DtTm
<xs:complexType name=""DateAndDateTimeChoice" >
<xs:sequence >
<xs:choice >
Source <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:"|SODateTim9" />

FunctionOfMessage- Function of message (simple type)

Description | Function of message
Type Derivative of type: xs:string
Format Code Description
NEWMNew message
<xs:simpleType name:"FUﬂCtiOﬂOfMESS&gE‘" >
<xs:restriction base:"XSIStl’ing" >
Source <xs:enumeration value="NEWM" />

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

Generallnformation- General information (complex type)

Description

General information

Component
elements

SndrMsgRef
FuncOfMsqg
crepttm{0,1}
StmtDt

RcvrTp

Source

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

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

<xs:element name:"FunCOfMSg" type:"FUﬂCtiOﬂOfMESS&ge" />
<xs:element name="CreDtTm" wype="DateAndDate TimeChoice" minoccurs="0" />




<xs:element name=""StMtDt" type="1SODate" />
<xs:element name:"RCVpr'I type:"COde4TeXt" />

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

Generallnformation/SndrMsgRef- Sender message reference (element)

Description | Sender message reference

Type Max16Text

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

Generallnformation/FuncOfMsg- Function of message (element)

Description | Function of message

Type FunctionOfMessage

Source <xs:element name="FUNcOfMsg" type="FunctionOfMessage" />

Generallnformation/CreDtTm- Creation date and time (element)

Description | Creation date and time

Type DateAndDateTimeChoice

Source <xs:element name=""CreDtTm" type:"DateAndDateTimeChoice" minOccurs="0" />

Generallnformation/StmtDt- Settlement date (element)

Description | Settlement date

Type ISODate

Source <xs:element name=""StmtDt" type="1SODate" />

Generallnformation/RevrTp- Receiver type (payer/member) (element)

Description | Receiver type. Allowed values: MMBR-member; PAYE-payer.

Type Code4Text

Source <xs:element name="RcvrTp" type="Code4 Text" />

IBAN- IBAN code (simple type)

Description | Settlement bank cash account number

Type Derivative of type: xs:string

Min. length=1

Forma Max. length=28

<xs:simpleType name="IBAN" >
<xs:restriction base:"XSIStl’ing" >
<xs:whiteSpace value="collapse" />
Source <xs:minLength value="1" />
<xs:maxLength value="28" />

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

ISINIdentifier- ISIN identifier (simple type)




Description | Financial instrument ISIN identifier
Type Derivative of type: xs:string
Format Min. length=12

Max. length=12

<xs:simpleType name="1SINIdentifier" >

<xsirestriction base="XS:String" >
<xs:whiteSpace value:"COHapSG" />

Source

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

<Ixs:restriction>
</xs:simpleType>

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_CCP system message

Name Description Type
Attributes | Sndr Sender KDPWMemberldentifier

Rcvr Receiver KDPWMemberldentifier
Component colr.mrg.003.03
elements

<xs:complexType name="KDPWDocument" >

<Xs:sequence >
<xs:element name="C0lr.mrg.003.03" type="colr.mrg.003.03" />

Source

</xs:sequence>
< xs:attribute name="SNdr" type="KDPWMemberldentifier" use="required" />

< xs:attribute name=""Rcvr" type:“KDPWMemberIdentifier" use:"re(',]Uil’ed" />
</xs:complexType>

KDPWDocument/colr.mrg.003.03- OTC clearing margin and other payments (element)




Description | OTC clearing margin and other payments
Type colr.mrg.003.03
Source <xs:element name:"C0|r.mrg.003.03" type:"C0|r.mrg.003.03" />
KDPWMarketldentifier- KDPW_CCP market identifier (simple type)
Description | KDPW_CCP market identifier
Type Derivative of type: xs:string
Format Min. length=2
Max. length=2
<xs:simpleType name="KDPWMarketldentifier" >
<xsirestriction base="X$:String" >
<xs:whiteSpace value:"COHapse" >
Source <xs:minLength value="2" >
<xs:maxLength value="2" />
</xs:restriction>
</xs:simpleType>
KDPWMemberldentifier- KDPW_CCP member identifier (simple type)
Description | KDPW_CCP member identifier
Type Derivative of type: xs:string
Min. length=4
Format
Max. length=4
<xs:simpleType name="KDPWMemberldentifier" >
<xs:restriction base:"XSIStl’ing" >
<xs:whiteSpace value="collapse" />
Source <xs:minLength value="4" >
<xs:maxLength value="4" />
</xs:restriction>
</xs:simpleType>
Max2Int- Integer (simple type)
Description | Integer, max. length 2 digits
Type Derivative of type: xs:integer
Number of characters=2
Format .
Min. value=0
<xs:simpleType name=""Max2Int" >
<xs:restriction base:"xs:integer" >
Source <xs:totalDigits value="2" />
<xs:mininclusive value="0" />
</xs:restriction>
</xs:simpleType>
Max1Text- Text (simple type)
Description | Text, length 1 character
Type Derivative of type: xs:string




Min. length=1

Format Max. length=1

<xs:simpleType name="Max1Text" >
<xs:restriction base:"XSZStl'ing" >
<xs:whiteSpace value="C0||apSE" >
Source <xs:minLength value="1" />
<xs:maxLength value="1" />

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

Max2Text- Text (simple type)

Description | Text, max. length 2 characters

Type Derivative of type: xs:string
Min. length=1
Format Max. length=2

<xs:simpleType name="Max2Text" >
<xsirestriction base="XS:String" >
<xs:whiteSpace value:"COHapse" >
Source <xs:minLength value="1" />
<xs:maxLength value="2" />

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

Max8Text- Text (simple type)

Description | Text, max. length 8 characters

Type Derivative of type: xs:string
Min. length=1
Format Max. length=8

<xs:simpleType name=""Max8Text" >
<xsirestriction base="XS:String" >
<xs:whiteSpace value:"CO”apSG" >
Source <xs:minLength value="1" />
<xs:maxLength value="8" 1>

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

Max16Text- Text (simple type)

Description | Text, max. length 16 characters

Type Derivative of type: xs:string

Min. length=1

Forma Max. length=16

<xs:simpleType name=""Max16Text" >
<xs:restriction base="XS:String" >

Source Cam
<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

Min. length=1

Format Max. length=16

<xs:simpleType name:"Max16TextCoIIapse" >
<xs:restriction base:"XSIStl’ing" >
<xs:whiteSpace value:"CO”apSG" />
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

Min. length=1

Format Max. length=35

<xs:simpleType name=""Max35Text" >
<xs:restriction base:"XS:StI’ing" >
Source <xs:minLength value="1" />
<xs:maxLength value="35" />
</xs:restriction>
</xs:simpleType>

MemberCashSettlementStatement- Member cash settlement (complex type)

Description | Member cash settlement
CMmbld
TtiIMmbNetBal
TtiIMmbMran{0,1}
Component RegdCshMrgn{0,1}
elements cursctyMrgn{0,1}
CurFrgnCcyMrgn{0,1}
cshsttimcint{0,unbounded}

<xs:complexType name=""MemberCashSettlementStatement" >
<xs:sequence >
<xs:element name="CMmbld" type="KDPWMemberldentifier" />
<xs:element name=""TtIMmbNetBal" ype="BalanceAndSide" />
<xs:element name=""TtIMmbMrgn" type="Amount" minoccurs="0" />
<xs:element name="ReqdCshMrgn" type="Amount" minoccurs="0" />
<xs:element name="CuUrSctyMrgn" type="Amount" minoccurs="0" />
<xs:element name=""CUrFrgnCcyMrgn" type="Amount" minoccurs="0" />
<xs:element name="CshSttImClInt" tpe="CashSettlementClientLevel"
minOccurs="0" maxoccurs="unbounded" />

Source



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

MemberCashSettlementStatement/CMmbld- Clearing member identifier (element)

Description | KDPW clearing member identifier
Type KDPWMemberldentifier
Source <xs:element name="CMmbld" type:"KDPWMemberIdentifier" />

MemberCashSettlementStatement/TtIMmbNetBal- Total member net balance (element)

Description | Total member net balance
Type BalanceAndSide
Source <xs:element name=""TtIMmbNetBal" type:"BaIanceAndSide" />

MemberCashSettlementStatement/TtIMmbMrgn- Total member margin (element)

Description | Total member margin
Type Amount
Source <xs:element name:"TﬂMmergn" type="Amount" minoccurs="0" />

MemberCashSettlementStatement/ReqdCshMrgn- Required cash margin in PLN (element)

Description | Required cash margin in PLN
Type Amount
Source <xs:element name="ReqdCshMrgn" type="Amount" minoccurs="0" />

MemberCashSettlementStatement/CurSctyMrgn- Current security margin (element)

Description | Current security margin
Type Amount
Source <xs:element name=""CuUrSctyMrgn" type="Amount" minoccurs="0" />

MemberCashSettlementStatement/CurFrgnCcyMrgn- Current foreign currency margin (element)

Description | Current foreign currency margin
Type Amount
Source <xs:element name=""CUrFrgnCcyMrgn" type="Amount" minoccurs="0" />

MemberCashSettlementStatement/CshSttimCint- Cash settlement at client level (element)

Description | Cash settlement at client level

Type CashSettlementClientLevel

Source <xs:element name="CshSttImClInt" type:"CashSettIementCIientLeveI" minOccurs=""0"
maxOccurs=""Unbounded" />

PaymentDetails- Payment details (complex type)

Description |Payment details
TtIPmt

gzmgﬁ?sem varMrgn{0,1}

con{0,1}




Fee{0,1}

palPAA{0,1}
TtisttimAdi{0,1}
sttimAdibtls{0,unbounded}

<xs:complexType name=""PaymentDetails" >
<xs:sequence >
<xs:element name=""TtIPmt" type="AmountAndDirection" />
<xs:element name:"V&ergn" type:"AmountAndDirection" minOccurs="0" />
<xs:element name:"Cpn" type:"AmountAndDirection" minOccurs=""0" />
<xs:element name=""Fee" type:"AmountAndDirection" minoccurs="0" />

Source
<xs:element name=""PAIPAA" type:"AmountAnlerectlon" minoccurs="0" />
<xs:element name=""TtISttIMAd]" type="AmountAndDirection" minoccurs="0" />
<xs:element name:"StﬂmAdj Dtls" type:"AdjustmentDetaiIs" minOccurs="0"
maxOccurs="Unbounded" />
<I/xs:sequence>
</xs:complexType>
PaymentDetails/TtIPmt- Total payment (element)
Description | Total payment
Type AmountAndDirection
Source <xs:element name=""TtIPmt" type="AmountAndDirection" />
PaymentDetails/VarMrgn- Variation margin or settlement amount (element)
o Variation margin for transactions with margin (TZD) or settlement amount for
Description . .
transactions with settlement (TZR)
Type AmountAndDirection
Source <xs:element name=""VarMrgn" type="AmountAndDirection" minoccurs="0" />
PaymentDetails/Cpn- Coupon (element)
Description | Coupon
Type AmountAndDirection
Source <xs:element name="Cpn" type="AmountAndDirection™ minoccurs="0" />
PaymentDetails/Fee- Fee (element)
Description |Fee
Type AmountAndDirection
Source <xs:element name=""Fee" type:"AmountAndDirection" minOccurs="0" />
PaymentDetails/PAIPAA- PAl or PAA (element)
o PAI for transactions with margin (TZD) or PAA for transactions with settlement
Description
(TZR)
Type AmountAndDirection
Source <xs:element name=""PAIPAA" type="AmountAndDirection" minoccurs="0" />

PaymentDetai

Is/TtISttimAdj- Total settlement adjustment (element)




Description | Total settlement adjustment

Type AmountAndDirection

Source <xs:element name=""TtISttIMAd]" type="AmountAndDirection" minoccurs="0" />

PaymentDetails/SttimAdjDtls- Adjustment details (element)

Description | Adjustment details

Type AdjustmentDetails

<xs:element name:"SttlmAdeﬂS" type="AdjustmentDetaiIs" minOccurs="0"

Source " "
maxOccurs="Unbounded" />

YesNolndicator- Yes/No indicator (simple type)

Description | Yes/No indicator

Type Derivative of type: xs:string
CodeDescription

Format Y  True (Yes)
N  False (No)

<xs:simpleType name=""YesNolndicator" >
<xs:restriction base:"XSZString" >

Source <xs:enumeration value=""Y"" />

<xs:enumeration value="N"" />

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

colr.mrg.003.03- OTC clearing margin and other payments (complex type)

Description |OTC clearing margin and other payments

Component | Gnlinf
elements | cshsttimstmt{1,unbounded}

<xs:complexType name:"C0|r.mrg.OO3.03" >
<Xs:sequence >
<xs:element name="GnlInf" type="GeneralInformation" />
Source <xs:element name="CshSttImStmt" ype="CashSettlementStatement"
maxOccurs="Unbounded" />

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

colr.mrg.003.03/Gnlinf- General information (element)

Description | General information

Type Generallnformation

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

colr.mrg.003.03/CshSttimStmt- Cash settlement statement (element)

Description | Cash settlement statement

Type CashSettlementStatement

<xs:element name=""CshSttImStmt" wpe="CashSettIementStatement"

Source " "
maxOccurs="Unbounded" />







