Message structure: Margin settlement (colr.mrg.001.04)

Description:

Margin settlement details.

Structure:
No. Or < XML Tag > Name gStlpll Type
KDPW
0 KDPWDocument system [1..1] |KDPWDocument
message
Margin
- . . . B . . .
0.1 colr.mrg.001.04 settlement [1.1] |colr.mrg.001.04
1 Gnlinf General [1..1] |Generallnformation
nin information v
Sender
11 SndrMsgRef message [1.1] |Max16Text
reference
Function of .
1.2 FuncOfMsg message [1..1] |FunctionOfMessage
Creation
1.3 CreDtTm date and [0..1] |DateAndDateTimeChoice
time
1.3.1 Ifxb Dt Date [1..1] |ISODate
lu Date and .
1.3.2 b} DtTm time [1..1] |ISODateTime
Settlement
1.4 StmtDt - [1..1] |ISODate
Receiver
type
15 RevrT, e [1.1] |Code4dText
ber)
Cash
2 CshSttimStmt settlement [1..n] | CashSettlementStatement
statement
Paying
2.1 PngAgt agent [1.1] |CashParty
KDPW
2.1.1 KDPWMmbld member [1..1] | KDPWMemberldentifier
identifier
2.1.2 CshAcct IBAN code [1..1] |IBAN
2.2 Ccy Currency [1.1] |CurrencyCode
2.3 OrdrTp Order type [1.1] |Code4Text
Cash
2.4 CshsttimSys settlement [1..1] | CashSettlementSystem
system




Total net

2.5 TtINetBal balance [1.1] |BalanceAndsSide
2.5.1 Bal Balance [1..1] |Amount
Credit/Debit . .
2.5.2 CdtDbtInd indicator [1..1] |CreditDebitCode
Member
26 MmbCshstmt cash (1.n] i\/lemberCashSettIementStatemen
settlement -
Clearing
2.6.1 CMmbld member [1..1] | KDPWMemberldentifier
identifier
Total
2.6.2 TtIMmbNetBal member net | [0..1] |BalanceAndSide
balance
2.6.2.1 Bal Balance [1..1] |Amount
Credit/Debit . .
2.6.2.2 CdtDbtInd indicator [1..1] |CreditDebitCode
Payment per
2.6.3 PmtBalTp balance type [0..n] | PaymentPerBalanceType
2.6.3.1 BalTp g%':”ce [1.1] |Code4Text
Total
2.6.3.2 TtIMmbNetBal member net | [1.1] |BalanceAndSide
balance
2.6.3.2.1 Bal Balance [1.1] |Amount
Credit/Debit . .
2.6.3.2.2 CdtDbtIind indicator [1.1] |CreditDebitCode
Total
2.6.3.3 TtIMmbMrgn member [0..1] |Amount
margin
Required
2.6.3.4 RegdCshMrgn cash margin | [0..1] |Amount
in PLN
Current
2.6.3.5 CurSctyMrgn security [0..1] |Amount
margin
Current
foreign
2.6.3.6 CurFrgnCcyMrgn currency [0.1] |Amount
margin
Cash
2.6.3.7 CshSttimClint settlement at| [0..n] | CashSettlementClientLevel
client level
2.6.3.7.1 OownrTp Owner type [1..1] |Max1Text
2.6.3.7.2 MmbTp xszber [1.1] |Max2Text
Representati
on
2.6.3.7.3 RprAgrmntid agreement [1.1] |Max2Text

identifier




2.6.3.7.4 Clntld NKK [1..1] | Max8Text
Previous
2.6.3.7.5 PrvsCshMrgn |cash margin | [0.1] |Amount
in PLN
Current
2.6.3.7.6 CurSctyMrgn security [0..1] |Amount
margin
Current
26.3.7.7 o CurfrgnCeyMr L%rﬁf:cy [0.1] |Amount
margin
Required
2.6.3.7.8 RegqdCshMrgn |cash margin | [0..1] |Amount
in PLN
Total margin
2.6.3.7.9 TtIMrgn at client [0..1] |Amount
level
Cash market
settlement at .
26.3.7.10 CshMktSttimSa safekeeping | [0..n] CashSettlementSafekeepingAcco
fAcct unt
account
level
2.6.3.7.10. Account
1 Acctld identifier [1..1] |Max16TextCollapse
5'6'3'7'10' InitIMrgn Initial margin| [0..1] |Amount
2.6.3.7.10. Marking to
3 MtM Market [0..1] |[Amount
Liquidity and
‘21'6'3'7'10' LCMrgn concentratio | [0..1] | Amount
n risk margin
2.6.3.7.10. Wrong way
B WWRMrgn risk margin (0.1 | Amount
Derivatives
market
263711 DrvtvMktSttim settlemeqtat (0.1 DerivativesSettlementSafekeepin
SafAcct safekeeping gAccount
account
level
2.6.3.7.11. Account
1 Acctld el [1..1] |Max16TextCollapse
3'6'3'7'11' InitIMrgn Initial margin| [0..1] | Amount
Liquidity and
:23'6'3'7'11' LCMrgn concentratio | [0..1] |Amount
n risk margin
2.6.3.7.11. Wrong way
4 WWRMrdn ik margin [0.1] |Amount
Repo market
settlement at .
p f ReposettiementsarekeepingAace
26.3.7.12 RpMktSttimSaf safekeeping | [0..n] RepoSettlementSafekeepingAcc
Acct ount

account
level




2.6.3.7.12. Account
1 Acctld identifier [1..1] | Maxl1l6TextCollapse
2.6.3.7.12. ) - .
2 [nitIMrgn Initial margin| [0..1] | Amount
2.6.3.7.12. Marking to .
N
3 MtM Market [0..1] |SignedAmount
Liquidity and
2.6.3.7.12. :
463 LCMrgn concentratio [0.1] |Amount
n risk margin
2.6.3.7.12. Repo rate
5 RORIMran  |maroin [0.1] |Amount
2.6.3.7.13 TtICIntNetBal Total client [0..1] |BalanceAndSide
T —=——————== |net balance h _
i'6'3'7'13' Bal Balance [1..1] |Amount
2.6.3.7.13. Credit/Debit . .
2 M indicator [1--1] M
Aggregated
2.6.3.7.14 MmbBal account [0..n] | AggregatedAccountDetails
details
Cash market
2.6.3.7.14. CshMktSttl Se}“ﬁme'?t &l 0 CashSettlementSafekeepingAcco
1 SafAcct ==———=—  |safekeeping | [0..n] nt
moalAcct account ==
level
2.6.3.7.14. Account
11 Acctld identifier [1..1] |Max16TextCollapse
2.6.3.7.14. - .
1_23 InitIMrgn  |Initial margin| [0..1] | Amount
2.6.3.7.14. Marking to
13 MM \arket .11 |Amount
Liquidity and
2.6.3.7.14. :
14 LCMrgn  |concentratio | [0..1] Amount
n risk margin
2.6.3.7.14. WWRMrg Wrong way 0.1 |Amount
1.5 n risk margin —
Derivatives
market
2.6.3.7.14. DrvtvMktSttl |settlement at 0] DerivativesSettlementSafekeepin
2 mSafAcct safekeeping v gAccount
account
level
2.6.3.7.14. Account
21 Acctld identifier [1.1] |Max16TextCollapse
Depozyt
2.6.3.7.14. :
292 InitIMrgn ;abezplecza [0.1] |Amount
Jjacy
Liquidity and
2.6.3.7.14. :
53 LCMrgn copcentratlp [0..1] |Amount
n risk margin
2.6.3.7.14. WWRMrg Wrong way 0.1 |Amount
2.4 n risk margin —




Repo market

settlement at :
3.6.3.7.14. RpMKkiSttim safekeeping | [0..n] SSEPSettlementSafekeeplnchc

SafAcct account ount

level
2.6.3.7.14. Account
31 Acctld identifier [1.1] |Max16TextCollapse
2:2-3-7-14- InittMrgn [Initial margin| [0..1] | Amount
2.6.3.7.14. Marking to .

N g

33 MtM Market [0..1] |SignedAmount

Liquidity and
2.6.3.7.14. :
34 LCMrgn  [concentratio | [0.1] | Amount

n risk margin
2.6.3.7.14. RpRtMrg Repo_ rate 0.1 |Amount
.5 n margin —

Message component elements:

KDPWDocument- KDPW system message (element)

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

AggregatedAccountDetails- Aggregated account details (complex type)

Description

Aggregated account details

Component
elements

cshMktsttimsafAcct{0,unbounded}
DrvtvMktsttimSafAcct{0,unbounded}
RpMktsttimsafAcct{0,unbounded}

Source

<xs:complexType name="/AggregatedAccountDetails" >
<Xs:sequence >

<xs:element name=""CshMktSttImSafAcct"
type="CashSettlementSafekeepingAccount" minoccurs="0"
maxOccurs="Unbounded" />

<xs:element name=""DrvtvMktSttImSafAcct"
type="DerivativesSettlementSafekeepingAccount™ minoccurs="0"
maxOccurs=""Unbounded" />

<xs:element name="RpMktSttimSafAcct"
type="RepoSettlementSafekeepingAccount” minoccurs="0"
maxOccurs="Unbounded" />

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

AggregatedAccountDetails/CshMktSttimSafAcct- Cash market settlement at safekeeping
account level (element)

Description

Cash market settlement at safekeeping account level




Type CashSettlementSafekeepingAccount

<xs:element name=""CshMktSttiImSafAcct"
Source type="CashSettlementSafekeepingAccount" minoccurs="0"
maxOccurs="Unbounded" />

AggregatedAccountDetails/DrvtvMktSttimSafAcct- Derivatives market settlement at safekeeping
account level (element)

Description | Derivatives market settlement at safekeeping account level

Type DerivativesSettlementSafekeepingAccount
<xs:element name=""DrvtvMktSttImSafAcct"
Source type="DerivativesSettlementSafekeepingAccount™ minoccurs="0"

maxOccurs=""Unbounded" />

AggregatedAccountDetails/RpMktSttimSafAcct- Repo market settlement at safekeeping account level
(element)

Description | Repo market settlement at safekeeping account level

Type RepoSettlementSafekeepingAccount
<xs:element name="RpM ktSttimSafAcct"
Source type="RepoSettlementSafekeepingAccount™ minoccurs="0"

maxOccurs=""Unbounded" />

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

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

Source

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 | Securities valuation date.
Type ISODate
Source <xs:element name=""ValDt" type:"|SODate" minoceurs="0" />

BalanceAndSi

de- Balance and side (complex type)

Description

Balance and side

Component
elements

Bal
CdtDbtind

Source

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

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

BalanceAndSi

de/Bal- Balance (element)

Description

Balance

Type

Amount

Source

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

BalanceAndSi

de/CdtDbtind- Credit/Debit indicator (element)

Description | Credit/Debit indicator
Type CreditDebitCode
Source <xs:element name=""CdtDbtInd" type="CreditDebitCode" />
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-Z0-9]{3,3}){0,1}
<xs:simpleType name=""BICIldentifier" >
<xs:restriction base="XS:String" >
Source

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

BusinessDayState- Business day state (complex type)

Description

Business day state

Component
elements

DayPhs
sttimssnid{0,1}




Source

<xs:complexType name=""BusinessDayState" >
<xs:sequence >
<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/SttimSsnlid- 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 member identifier (element)
Description | KDPW member identifier
Type KDPWMemberldentifier
Source <xs:element name="KDPWMmbId" type="KDPWMemberldentifier" />

CashParty/CshAcct- IBAN (element)

Description | Settlement bank 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

OwnrTp

MmbTp
RprAgrmntid

Cintld
prvsCshMrgn{0,1}

cursctymran{0,1}
CurFrgnCeyMrgn{0,1}




RegdCshmrgn{0,1}

Tiimrgn{0,1}
cshMktsttimsafAcct{0,unbounded}
DrvivMkiStiimSafAcct{0,unbounded}
RpMktsttimsafAcct{0,unbounded}
TtiCIntNetBal{0,1}
vmbBal{0,unbounded}

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

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

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

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

<xs:element name:"ReCIdCShMl’gn" type="Amount" minoccurs="0" />

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

<xs:element name="CshMktSttimSafAcct"

Source type="CashSettlementSafekeepingAccount" minoccurs="0"

maxOccurs=""Unbounded" />

<xs:element name=""DrvtvMktSttImSafAcct"
type="DerivativesSettlementSafekeepingAccount™ minoccurs="0"
maxOccurs=""Unbounded" />

<xs:element name:"RpMktSttImSafAcct"
type="RepoSettlementSafekeepingAccount™ minoccurs="0"
maxOccurs=""Unbounded" />

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

<xs:element name="MmbBal" type:"AggregatedAccountDetaiIs" minoccurs="0"
maxOccurs="Unbounded" />

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

CashSettlementClientLevel/OwnrTp- Owner type (element)

Description | Owner type e.g. own securities, securities of client(s), securities account
Type Max1Text

Source <xs:element name:"OWﬂI’Tp" type="Max1Text" />
CashSettlementClientLevel/MmbTp- Member type (element)

Description | Member type

Type Max2Text

Source <xs:.element name:"Mmpr" type=""Max2Text" />
CashSettlementClientLevel/RprAgrmntld- Representation agreement identifier (element)
Description | Representation agreement identifier

Type Max2Text

Source <xs:element name="RprAgrmntld” type="Max2Text" />



CashSettleme

ntClientLevel/CIntld- NKK code (element)

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

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

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

CashSettleme

ntClientLevel/TtIMrgn- Total margin at client level (element)

Description | Total margin at client level
Type Amount
Source <xs:element name:"TﬂMl’gn" type="Amount" minoccurs="0" />

CashSettleme

ntClientLevel/CshMktSttimSafAcct- Cash settlement at safekeeping account level

(element)
Description | Cash settlement at safekeeping account level
Type CashSettlementSafekeepingAccount
<xs:element name=""CshMktSttImSafAcct"
Source type="CashSettlementSafekeepingAccount"” minoccurs="0"

maxOccurs="Unbounded" />

CashSettleme

ntClientLevel/DrvtvMktSttimSafAcct- Derivatives settlement at safekeeping

account level (element)

Description

Derivatives settlement at safekeeping account level

Type

DerivativesSettlementSafekeepingAccount




Source

<xs:element name=""DrvtvMktSttiImSafAcct"
type="DerivativesSettlementSafekeepingAccount™ minoccurs="0"
maxOccurs="Unbounded" />

CashSettleme

ntClientLevel/RpMktSttimSafAcct- Repo market settlement at safekeeping account level

(element)

Description | Repo market settlement at safekeeping account level

Type RepoSettlementSafekeepingAccount
<xs:element name=""RpMKktSttimSafAcct"

Source type="RepoSettlementSafekeepingAccount" minoccurs="0"
maxOccurs=""Unbounded" />

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/MmbBal- Aggregated account details (element)

Description | Aggregated account details
Type AggregatedAccountDetails
Source <xs:element name="MmbBal" type="AggregatedAccountDetails" minoccurs="0"

maxOccurs=""Unbounded" />

CashSettleme
type)

ntSafekeepingAccount- Cash settlement at safekeeping account level (complex

Description

Cash settlement at safekeeping account level

Component
elements

Acctld
InitiMrgn{0,1}
vtv{0,1}
LcmMrgn{0,1}
wwrmMran{0,1}

Source

<xs:complexType name=""CashSettlementSafekeepingAccount” >
<xs:sequence >
<xs:element name="Acctld" type:"MaX16TeXtC0||3.pS€" />
<xs:element name="1INItIMrgn" type="Amount" minoccurs="0" />
<xs:element name="MtM" type="Amount" minoccurs="0" />
<xs:element name="LCMrgn" type="Amount" minoccurs="0" />
<xs:element name="WWRM rgn" type="Amount" minoccurs="0" />

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

CashSettleme

ntSafekeepingAccount/Acctld- Account identifier (element)

Description | Account identifier
Type Max16TextCollapse
Source <xs:element name="Acctld" type:"MaX].ﬁTEXtCO'|apSE" />

CashSettleme

ntSafekeepingAccount/InitiMrgn- Initial margin (element)




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

CashSettleme

ntSafekeepingAccount/MtM- Marking to Market (element)

Description | Marking to Market
Type Amount
Source <xs:element name="MtM" type="Amount" minoccurs="0" />

CashSettleme

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

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

CashSettleme

ntSafekeepingAccount/WWRMrgn- Wrong way risk margin (element)

Description | Wrong way risk margin
Type Amount
Source <xs:element name="WWRMrgn" type="Amount" 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:"C&ShParW" >

<xs:element name="Ccy" type="CUI"l'encyCOd6'" />

<xs:element namez"order" type:"COde4TeXt" />

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

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

<xs:element name="MmbCshStmt" yype="MemberCashSettlementStatement"
maxOccurs=""Unbounded" />

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

CashSettleme

ntStatement/PngAgt- Paying agent (element)

Description | Paying agent
Type CashParty
Source <xs:element name:"PngAgt" type:"(:aShParty" />

CashSettleme

ntStatement/Ccy- Currency (element)

Description

Currency




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:"order" 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" ype="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

NETT Multilateral netting
BILL Bilateral netting
GROSGross settlement

Source

<xs:simpleType name=""CashSettlementSystem" >
<xs:restriction base:"XSIStl’ing" >
<xs:enumeration value="NETT" />
<xs:enumeration value="BILL" />
<xs:enumeration value="GROS" />

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

Coded4Text- Qualifier (simple type)

Description

Qualifier, code

Type

Derivative of type: xs:string




Format

Min. length=4

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 Cey Currency CurrencyCode
code SHIEREEOtE
<xs:complexType name:"CurrencyAndAmount" >
<xs:simpleContent>
<xs:extension base="Amount" >
Source

< xs:attribute name="Ccy" type:"CurrencyCode" use:"reCIUiFEd" />

</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:"XSIStl’ing" >
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:"|SODateTim9" />

DerivativesSettlementSafekeepingAccount- Derivatives market settlement at safekeeping
account level (complex type)

Description

Derivatives market settlement at safekeeping account level

Component
elements

Acctld
InitiMrgn{0,1}
Lcvran{0,1}
wwRMrgn{0,1}

Source

<xs:complexType name=""DerivativesSettlementSafekeepingAccount” >
<xs:sequence >
<xs:element name="Acctld" type="Max16TextCollapse" />
<xs:element name:"|nit|Ml’gn" type="Amount" minoccurs="0" />
<xs:element name="LCMrgn" type="Amount" minoccurs="0" />
<xs:element name="WWR|\/|rgn" type="Amount" minoccurs="0" />

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

DerivativesSettlementSafekeepingAccount/Acctld- Account identifier (element)

Description | Account identifier
Type Max16TextCollapse
Source <xs:element name="Acctld" type:"MaX16TeXtCO||apSE" />

DerivativesSettlementSafekeepingAccount/InitiMrgn- Initial margin (element)

Description

Initial margin




Type

Amount

Source

<xs:element name:"|l"lit|Mrgl"l" type="Amount" minoccurs="0" />

DerivativesSe

ttlementSafekeepingAccount/LCMrgn- Liquidity and concentration risk margin

(element)

Description | Liquidity and concentration risk margin

Type Amount

Source <xs:element name="LCM rgn" type="Amount" minoccurs="0" />

DerivativesSe

ttlementSafekeepingAccount/WWRMrgn- Wrong way risk margin (element)

Description | Wrong way risk margin
Type Amount
Source <xs:element name="WWRM rgn" type="Amount" minoccurs="0" />

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
creDtTm{0,1}
StmtDt

RcvrTp

Source

<xs:complexType name="Generallnformation” >
<xs:sequence >
<xs:element name="SndrMSgRef" type=""Max16Text" />
<xs:element name:"FunCOfMSg" type:"FUﬂCtiOﬂOfMGSS&gE" />
<xs:element name="CreDtTm" type="DateAndDate TimeChoice" minoccurs="0" />
<xs:element name=""StMtDt" type="1SODate" />
<xs:element name="RCVITp" type="Code4 Text" />

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

Generallnformation/SndrMsgRef- Sender message reference (element)

Description | Sender message reference
Type Max16Text
Source <xs:element name="SnNdrMsgRef" 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" wpe="DateAndDateTimeChoice"

minOccurs="0" />

Generallnformation/StmtDt- Statement date (element)

Description | Statement 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:"RCVTTp" type:"COde4TeXt" />

IBAN- IBAN identifier (simple type)

Description | Settlement bank account number

Type Derivative of type: xs:string

Min. length=1

Format Max. length=28

<xs:simpleType name="IBAN" >
<xsirestriction base="XS:String" >
<xs:whiteSpace value:"CO“apSG" >
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

Min. length=12
Max. length=12

Format

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

Source <xs:whiteSpace value:"CO”apSE" >

<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" >
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
Type Sndr Sender KDPWMemberldentifier

Rcvr Receiver KDPWMemberldentifier
Attributes | colr.mrg.001.04

<xs:complexType name="KDPWDocument" >

<Xs:sequence >
<xs:element name="€0Ir.mrg.001.04" type="colr.mrg.001.04" />

Source

</xs:sequence>
< xs:attribute name="Sndr" ype="KDPWMemberldentifier" use="required" >

< xs:attribute name=""Rcvr" type:"KDPWMemberIdentifier" use:"rEC{UiFEd" />
</xs:complexType>

KDPWDocument/colr.mrg.001.04- Margin settlement (element)

Description | Margin settlement

Type colr.mrg.001.04

Source <xs:element name="C0Ir.mrg.001.04" type="colr.mrg.001.04" />
KDPWMarketldentifier- KDPW market identifier (simple type)

Description | KDPW market identifier

Type Derivative of type: xs:string

Format Min. length=2

Max. length=2




<xs:simpleType name="KDPWMarketldentifier" >
<xs:restriction base:"XSZStl’ing" >
<xs:whiteSpace value="C0||apSG" >

Source <xs:minLength value="2" />
<xs:maxLength value="2" />
</xs:restriction>
</xs:simpleType>
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" >
<xsirestriction base="X$:String" >
<xs:whiteSpace value:"CO”apse" >
Source

<xs:minLength value="4" />
<xs:maxLength value="4" />

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

KDPWSettlem

entTransactionType- KDPW settlement transaction type (simple type)

Description | KDPW settlement transaction type
Type Derivative of type: xs:string

Min. length=2
Format

Max. length=2

<xs:simpleType name="KDPWSettlementTransactionType" >

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

Source

<xs:minLength value="2" />
<xs:maxLength value="2" />

</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:integel’" >
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
Format Min. length =1
Max. length=1
<xs:simpleType name="Max1Text" >
<xs:restriction base=""XS:String" >
<xs:whiteSpace value:"CO”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
Format Min. length=1

Max. length=2

<xs:simpleType name="Max2Text" >

<xs:restriction base:"XSZString" >
<xs:whiteSpace value="co0llapse” />

Source

<xs:minLength value="1" />
<xs:maxLength value="2" 1>

</xs:restriction>
<Ixs:simpleType>

Max8Text- Text (simple type)

Description | Text, max. length 8 characters
Type Derivative of type: xs:string
Format Min. length=1

Max. length=8

<xs:simpleType name="Max8Text" >

<xs:restriction base:"XS:String" >
<xs:whiteSpace value="co0llapse” />

Source

<xs:minLength value="1" />
<xs:maxLength value="8" />

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

Max16Text- 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="Max16Text" >
<xs:restriction base:"XSZString" >

<xs:minLength value="1" />

Source i
<xs:maxLength value= 16" 1>
</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:"MaX16TeXtC0||apSE" >
<xs:restriction base:"XSZString" >
<xs:whiteSpace value="co0llapse” />
Source

<xs:minLength value="1" />
<xs:maxLength value="16" />

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

MemberCashSettlementStatement- Member cash settlement statement (complex type)

Description | Member cash settlement statement

CMmbld
Component | 1)\ hnetsal{0,1}
elements

pmtBalTp{0,unbounded}

<xs:complexType name=""MemberCashSettlementStatement” >

<Xs:sequence >
<xs:element name="CMmbld" type:"KDPWMemberIdentifier" />

Source <xs:element name=""TtIMmbNetBal" type:"BaIanceAndSide" minoccurs="0" />

<xs:element name="PmtBalTp" type="PaymentPerBalanceType" minoccurs="0"
maxOccurs=""Unbounded" />

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

MemberCashSettlementStatement/CMmbld- Clearing member identifier (element)

Description | 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="BalanceAndSide" minoccurs="0" />

MemberCashSettlementStatement/PmtBalTp- Payment per balance type (element)

Description

Payment per balance type




Type

PaymentPerBalanceType

Source

<xs:element name="PmtBalTp" type="PaymentPerBalanceType" minoccurs="0

maxOccurs=""unbounded" />

PaymentPerBalanceType- Payment per balance type (complex type)

Description | Payment per balance type
BalTp
TtIMmbNetBal
TtiIMmbMran{0,1}
Component | reqdcshmrgn{0,1}
elements cursctyMrgn{0,1}
CurFrgnCcyMrgn{0,1}
cshsttimcint{0,unbounded}
<xs:complexType name:"PaymentPerBaIanceType" >
<xs:sequence >
<xs:element name="BalTp" type="Code4 Text" />
<xs:element name=""TtIMmbNetBal" type:"BaIanceAndSide" />
<xs:element name=""TtIMmbMrgn" type="Amount" minoccurs="0" />
Source <xs:element name:"RGQdCShMrgn" type="Amount"” minoccurs="0" />

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

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

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

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

PaymentPerBalanceType/BalTp- Balance type (element)

Description | Balance type
Type Code4Text
Source <xs:element name:"BalTp" type:"COde4TeXt" />

PaymentPerBalanceType/TtiMmbNetBal- Total member net balance (element)

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

PaymentPerBalanceType/TtIMmbMrgn- Total member margin (element)

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

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

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




PaymentPerBalanceType/CurSctyMrgn- Current security margin (element)

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

PaymentPerBalanceType/CurFrgnCcyMrgn- Current foreign currency margin (element)

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

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

Description | Cash settlement at client level
Type CashSettlementClientLevel
Source <xs:element name="CshSttImCInt" ype="CashSettlementClientLevel" minoccurs="0"

maxOccurs="Unbounded" />

RepoSettlementSafekeepingAccount- Repo market settlement at safekeeping account level (complex

tyfpe)

Description

Repo market settlement at safekeeping account level

Component
elements

Acctld
InitiMran{0,1}
vtv{0,1}
Lcvran{0,1}
rRprtMran{0,1}

Source

<xs:complexType name=""RepoSettlementSafekeepingAccount” >
<xs:sequence >
<xs:element name="Acctld" type="Max16TextCollapse" />
<xs:element name:"|nit||\/|l'gn" type="Amount" minoccurs="0" />
<xs:element name="MtM" type="SignedAmount™ minoccurs="0" />
<xs:element name:"LCMrgn" type="Amount" minoccurs="0" />
<xs:element name="RPRtMrgn" type="Amount" minoccurs="0" />

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

RepoSettlementSafekeepingAccount/Acctld- Account identifier (element)

Description

Account identifier

Type

Max16TextCollapse

Source

<xs:element name="Acctld" type:"MaX16TeXtCO||apSE" />

RepoSettlementSafekeepingAccount/InitiIMrgn- Initial margin (element)

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




RepoSettlementSafekeepingAccount/MtM- Marking to Market (element)

Description | Marking to Market

Type SignedAmount
Source <xs:element name="MtM" type="SignedAmount" minoccurs="0" />

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

Description | Liquidity and concentration risk margin

Type Amount

Source <xs:element name="LCM rgn" type="Amount" minoccurs="0" />

RepoSettlementSafekeepingAccount/RpRtMrgn- Repo rate margin (element)

Description | Repo rate margin

Type Amount

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

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" />

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

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:"XSIStl’ing" >

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

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

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

colr.mrg.001.04- Margin settlement (complex type)

Description | Margin settlement

Component |Gnlinf
elements Cshsttimstmt{1,unbounded}




Source

<xs:complexType name="C0|r.mrg.001.04" >
<xs:sequence >
<xs:element name="GnlInf" type="GeneralInformation" />
<xs:element name="CshSttImStmt" ype="CashSettlementStatement"
maxOccurs=""Unbounded" />

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

colr.mrg.001.04/Gnlinf- General information (element)

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

colr.mrg.001.04/CshSttimStmt- Cash settlement statement (element)

Description

Cash settlement statement

Type

CashSettlementStatement

Source

<xs:element name=""CshSttImStmt" ype="CashSettlementStatement"
maxOccurs="Unbounded" />




