Structure of message: Coupons fixing report (otcc.cpn.001.01)

Description:

The coupons fixing report presents all floating coupon payments for which a floating reference
rate is fixed on the given date.

Structure:

|N0. |Or < XML Tag > |Name |Mu|tip|icity Type

0 KDPWDocument KDPW system message 1.4 KDPWDocument
0.1 otcc.cpn.001.01 Coupons fixing report [1..1] otcc.cpn.001.01

1 Pgntn Pagination [1.1] |Pagination

1.1 PaNb Page number [1..1] Max5Int

1.2 LastPgInd Last page indicator [1..1] YesNolndicator

2 GnlInf General information [1..1] Generallnformation
2.1 SndrMsgRef Sender message reference [1..1] Max16Text

2.2 FuncOfMsq Function of message [1..1] FunctionOfMessage
2.3 CreDtTm Creation date and time [0..1] DateAndDateTimeChoice
2.3.1 |{or Dt Date [1..1] ISODate

2.32 | or} DtTm Date and time [1..1] ISODateTime

2.4 StmtDtTm Statement date and time [1..1] ISODate

3 StmtForAcct Statement for PA account [0..n] StatementForAccount
anca pheccotidertfotes | na |uasre

3.2 Trad Trade [0..n] TradeDetails

3.2.1 CCPTradld KDPW_CCP trade identifier [1..1] Max16Text

3.2.2 CMDealld i%‘;'r’]‘;ih[irgftio" platform deal 0.1 |Max16Text

3.2.3 Cecy Currency [1..1] CurrencyCode

3.24 Prdct Product [1..1] Max16Text

3.2.5 CpnDtls Coupon details [0..n] CouponDetails
3.25.1 CpnVval Coupon value [1..1] SighedAmount
252 CpnPmtDt (Coupon payment date [1..1] ISODate

3.2.5.3 LegDef Leg definition [1.1] |Max16Text

3254 Rate ;(t)gpon floating reference [1.1] Rate




Message component elements:

KDPWDocument- KDPW system message (element)

Description | KDPW 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>

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="XS:String" >
<xs:whiteSpace value=""cOllapse" />

Source

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

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

CouponDetails- Coupon details (complex type)

Description

Coupon details

Component
elements

CpnVal
CpnPmtDt
LegDef
Rate

Source

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

<xs:element name="CpnVal" type="SignedAmount” />




<xs:element name="CpnPmtDt" type="I1SODate" />
<xs:element name:"LegDef" type:"MaX].ﬁTEXt" />
<xs:element name="Rate" type="Rate" />

</xs:sequence>

</xs:complexType>

CouponDetails/CpnVal- Coupon value (element)

Description | Coupon value
Type SignedAmount
Source <xs:element name="CpnVal" type="SignedAmount" />

CouponDetails/CpnPmtDt- Coupon payment date (element)

Description | Coupon payment date
Type ISODate
Source <xs:element name=""CpnPmMtDt" type="1SODate" />

CouponDetails/LegDef- Leg definition (element)

Description | Leg definition
Type Max 16Text
Source <xs:element nameZ"LegDEf" type=""Max16Text" />

CouponDetails/Rate- Coupon floating reference rate (element)

Description | Coupon floating reference rate
Type Rate
Source <xs:element name=""Rate" yype="Rate" />

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

ﬁTm

Source

<xs:complexType name=""DateAndDateTimeChoice" >

<xs:sequence >
<xs:choice >
<xs:element name=""Dt" type="1SODate" />
<xs:element name="DtTmM" 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="1SODateTime" />

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 | crenttm{0,1}
StmtDtTm

<xs:.complexType name="Generallnformation" >
<xs:sequence >
<xs:element name:"SHdTMSgRef" type="Max16Text" />
Source <xs:element name="FUNcOfMsg" ype="FunctionOfMessage" />

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

</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)

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




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/StmtDtTm- Statement date and time (element)

Description | Statement date and time

Type ISODate

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

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 system message (complex type)

Description | KDPW system message

Name Description Type
Attributes | Sndr Sender KDPWMemberldentifier
Revr Receiver KDPWMemberldentifier
Component otcc.cpn.001.01
elements

<xs:complexType name="KDPWDocument" >

<xs:sequence >
Source <xs:element name=""0tcC.cpn.001.01" type="otcc.cpn.001.01" />
<I/xs:sequence>

< xs:attribute name=""Sndr" ype="KDPWMemberldentifier" use:"feC]UiFEd" />




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

</xs:complexType>

KDPWDocument/otcc.cpn.001.01- Coupons fixing report (element)

Description | Coupons fixing report
Type otcc.cpn.001.01
Source <xs:element name:"OtCC.Cpn.OOl.Ol" type:'IOtCC.Cpn.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:"XSZString" >
<xs:whiteSpace value="collapse" />

Source

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

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

Max5Int- Integer (simple type)

Description | Integer, max. length 5 characters
Type Derivative of type: xs:integer
Number of characters=5
Format .
Min. value=0
<xs:simpleType name=""Max5Int" >
<xs:restriction base:"xs:integer" >
Source <xs:totalDigits value="5" />

. . ] | n
<xs:mininclusive value="0" />

</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="XS:String" >
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>
Pagination- Pagination (complex type)
Description | Page number and last page indicator
Component | PgNb
elements LastPgind
<xs:complexType name:"Pagination" >
<xs:sequence >
Source <xs:element name:"Png" type=""Max5Int" />

<xs:element name=""LastPglnd" type="YesNolndicator" />

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

Pagination/Pg

Nb- Page number (element)

Description | Page number
Type Max5Int
Source <xs:element name:"Png" type="Max5Int" />

Pagination/LastPgind- Last page indicator (element)

Description | Last page indicator
Type YesNolndicator
Source <xs:element name:"LaStPgmd" type:"YeSNO|ndiCEitOI'" />
Rate- Rate (simple type)
Description |Rate
Type Derivative of type: xs:decimal
Number of decimal places=12
Format
Number of characters=14
<xs:simpleType name=""Rate" >
<xs:restriction base="Xs:decimal" >
Source <xs:fractionDigits value="12" />

<xs:totalDigits value="14" />

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

SignedAmount- Amount (simple type)




Description

Amount

Type

Derivative of type: xs:decimal

Max. value=1000000000000

Format Number of decimal places=12
Number of characters=24
<xs:simpleType name:"SignedAmOUHt" >
<xs:restriction base="XS:decimal" >
<xs:maxExclusive value=""1000000000000" />
Source

<xs:fractionDigits value="12" />
<xs:totalDigits value="24" 1>

</xs:restriction>

</xs:simpleType>

StatementForAccount- Statement for PA account (complex type)

Description

Statement for PA account

Component
elements

PAAcct
Trad{0,unbounded}

Source

<xs:complexType name="StatementForAccount" >
<xs:sequence >
<xs:element name=""PAACCt" type="Max35Text" />
<xs:element name=""Trad" type="TradeDetails" minoccurs="0
maxOccurs=""Unbounded" />

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

StatementForAccount/PAAcct- PA account identifier where transactions are registered

(element)

Description | PA account identifier where transactions are registered
Type Max35Text

Source <xs:element name=""PAAcCCt" type="Max35Text" />

StatementForAccount/Trad- Trade (element)

Description

Trade

Type

TradeDetails

Source

<xs:element name=""Trad" type="TI’adEDetai|S" minoceurs="0" maxoccurs="unbounded"

/>

TradeDetalls-

Trade details (complex type)

Description

Trade details

Component
elements

CCPTradld
cmvpealld{0,1}

Ccy
Prdct

cpnDtis{0,unbounded}

Source

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

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




<xs:element name="CMDealld" type:"MaX].GTEXt" minoccurs="0" />

<xs:element name:"Ccy" type:"CUfrenCYCOde" />

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

<xs:element name="CpnDtIs" type="CouponDetails™ minoccurs="0"
maxOccurs=""Unbounded" />

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

TradeDetails/CCPTradld- KDPW_CCP trade identifier (element)

Description | KDPW_CCP trade identifier
Type Max16Text
Source <xs:element name="CCPTradld" type="Max16Text" />

TradeDetails/CMDealld- Confirmation platform deal identifier (element)

Description | Confirmation platform deal identifier
Type Max16Text
Source <xs:element name="CMDealld" type="Max16Text" minoccurs="0" />

TradeDetails/Ccy- Currency (element)

Description | Currency
Type CurrencyCode

Source

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

TradeDetails/Prdct- Product (element)

Description

Product

Type

Max16Text

Source

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

TradeDetails/CpnDtls- Coupon details (element)

Description | Coupon details
Type CouponDetails

<xs:element name=""CpnDtls" type="CouponDetails" minoccurs="0"
Source

maxOccurs="Unbounded" />

YesNolIndicator- 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

. ) | mn
<xs:enumeration value="Y" />

o p— ] | "
<xs:enumeration value=""N" />




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

otcc.cpn.001.01- Coupons fixing report (complex type)

Description

Coupons fixing report

Component
elements

Pgntn
GnlInf

stmtForAcct{0,unbounded}

Source

<xs:complexType name:"OtCC.Cpn.OOJ..Ol" >
<xs:sequence >
<xs:element name="Pgntn" type="Pagination" />
<xs:element name="GnlInf" type="GeneralInformation" />
<xs:element name=""StmMtForAcct" type="StatementForAccount™ minoccurs="0"
maxOccurs=""Unbounded" />

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

otcc.cpn.001.01/Pgntn- Pagination (element)

Description | Page number and last page indicator
Type Pagination
Source <xs:element name:"Pgntn" type:"PaginatiOI’]" />

otcc.cpn.001.01/Gnlinf- General information (element)

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

otcc.cpn.001.01/StmtForAcct- Statement for PA account (element)

Description | Statement for PA account
Type StatementForAccount
Source <xs:element name=""StmtForAcct" wpe="StatementForAccount" minoccurs="0"

maxOccurs=""Unbounded" />




