Message structure: Settlement instruction (sese.ins.001.01)

Description:

Settlement instruction, the basic message sent by participants to the KDPW system. It is the
basis for securities and cash settlement, depending on instruction type. The message is used to
send preliminary and final instructions.

Structure:
No. 0 <XML Tag > Name ;"”'t'p"c't Type
KDPW system
0 KDPWDocument message [1..1] KDPWDocument
. Settlement .
0.1 sese.ins.001.01 nstruction [1..n] sese.ins.001.01
1 GnlInf _General_ [1..1] Generallnformation
information -
1.1 InstrTp Instruction type [1..1] InstructionType
Message
12 SndrMsgRef reference [1.1] Max16Text
Function of .
13 FuncOfMsg message [1..1] FunctionOfMessaqge
Message . .
1.4 CreDtTm creation date [0..1] DateAndDateTimeChoice
{
1.4.1 (o} Dt Date [1.1] ISODate
r
1.4.2 f DtTm Date and time [1.1] |ISODateTime
}
1.5 Lnk Linkages [0..1] Linkages
Previous
1.5.1 PrvsRef instruction [0..1] Max16Text
reference
Common
1.5.2 CmonRef reference [0..1] Max16Text
153 MktRef Market reference | [0..1] Max16Text
154 AcctSvcrRef KDPW identifier [0..1] Max16Text
Securities
RS LndgBrrwgRef lending/borrowin [0..1] Max16Text
g reference
2 TradDtls Trade details [1..1] TradeDetails
2.1 (E PlcOfTrad Place of trading [0..1] Max16TextCollapse




2.2 M KDPWPIcOfTrad NP EEE [0.1] |KDPWMarketldentifier
r —_— trading
}
{
2.3 (o} TradMode Trading mode [0..1] Max16TextCollapse
r
(o] KDPW trading
2.4 ’ KDPWTradMode mode [0..1] Max2Text
}
Position
2.5 OpnClsPosind open/close [0..1] OpenCloselndicator
indicator
Short selling .
2.6 ShrtSalelnd e [0..1] YesNolndicator
2.7 TradDtTm Trade date [0..1] DateAndDateTimeChoice
{
2.7.1 (o] Dt Date [1..1] ISODate
r
2.7.2 :) DtTm Date and time [1..1] ISODateTime
}
2.8 ISIN ISIN code [1..1] ISINIdentifier
Financial
2.9 RegdSttimQty instrument [1..1] FinanciallnstrumentQuantity
quantity
{
29.1 0 Unit Units [1..1] Max11Int
r
2.9.2 ? FaceAmt Face amount [1..1] Amount
}
Additional
2.10 AddtlInf information [0..1] Max140Text
Settlement .
3 SttimDtls details [1..1] SettlementDetails
3.1 (i SttImTXT] Settlement [1..1] SettlementTransactionType
’ ; =AM IXTD transaction type h A
KDPW .
52 X KDPWSttimTxTp  |settlement [1.1] zDPWSQ“'eme”tTransaC“O”TVD
} transaction type =
Transaction
3.3 TxPhs phase [0..1] Code4Text




3.4 SttimDtTm Settlement date [1..1] DateAndDateTimeChoice
{
3.4.1 (o} Dt Date [1..1] ISODate
r
3.4.2 ? DtTm Date and time [1..1] ISODateTime
}
3.5 OwnrChnglind OIS BErTE [0..1] YesNolndicator
’ 2wnrehngind identifier v —_—
3.6 MtchTp Matching type [0..1] MatchType
Settlement
3.7 SttimSys system [0..1] SettlementSystem
Cash settlement
3.8 CshSttimSys system [0..1] CashSettlementSystem
3.9 DIvrgSdDitls Delivering party [1..1] DeliveringPartiesAndAccount
3.9.1 SellrDtls Seller [0..1] TradingParty
{
39.11 o BIC BIC identifier [0..1] BiCIdentifier
r
3.9.1.2 (o} KDPWMmbld .KDPW Member [0..1] KDPWMemberldentifier
: ————  |identifier
Institution
0 identifier e
3.9.1.3 x DSSMmbld according to [0..1] DSSMemberldentifier
} code issuer
3.9.1.3.1 DSS Code issuer [1..1] Max8Text
Institution
identifier
3.9.1.3.2 Mmbld according to [1..1] Max34Text
code issuer
register
3.9.14 Prtryld Free identifier [0..1] Max70Text
3.9.1.5 SafAcct Clearing account [0..1] Max35Text
3.9.1.6 PrcgRef Order reference [0..1] Max16Text
3.9.2 DIvrgAqgtDtls Clearing member [0..1] SettlementParty
{
3.9.21 |o BIC BIC identifier [1.1] BiCldentifier
r
3922 o KDPWMmbld |[<PPW Member |, 41 |« ppwiMemberidentifier
5 —————  |identifier
Institution
3923 DSSMmbld identifier [1..1] DSSMemberldentifier

=

according to




3.9.2.3.1 DSS
3.9.2.3.2 Mmbld
0
3.9.2.4 E Prtryld
}
3.9.25 KDPWSafAcct
3.9.3 DlvrrsCtdnDtls
{
3931 o BIC
r
3932 o KDPWMmbld
r
3933 o DSSMmbld
r
3.9.3.3.1 DSS
3.9.3.3.2 Mmbld
0
3.9.34 : Prtryld
}
3.9.3.5 SafAcct
3.04 AcctWthlnstnDtl
S
{
3941 o BIC
r
3.9.4.2 f KDPWMmbld
}
3.9.4.3 CshAcct
3.9.5 KDPWClIntDtls
3.95.1 KDPWClIntld

code issuer

Code issuer [1.1] Max8Text

Institution

identifier

according to [1.1] Max34Text

code issuer

register

Free identifier [1..1] Max70Text

Account identifier [0..1] Max16TextCollapse
Custodian party [0..1] CustodianParty

BIC identifier [1.1] BICIdentifier

.KDP\.A./ Member [1..1] KDPWMemberldentifier
identifier

Institution

|dent|f|(_er [1..1] DSSMemberldentifier
according to

code issuer

Code issuer [1..1] Max8Text

Institution

identifier

according to [1..1] Max34Text

code issuer

register

Free identifier [1..1] Max70Text

Clearing account [0..1] Max35Text

Cash party [0..1] CashParty

BIC identifier [1..1] BICIdentifier

.KDPW Member [1..1] KDPWMemberldentifier
identifier

IBAN code [0..1] IBAN

NKK [0..1] KDPWoClient

NKK code [1..1] Max8Text




Market order

3.9.6 MktPrcgRef reference [0..1] Max16Text
3.10 RcvgSdDtls Receiving party [1..1] ReceivingPartiesAndAccount
3.10.1 BuyrDtls Buyer [0..1] TradingParty
{ »
3.10.1.1 |o BIC BIC identifier [0.1] BiCIdentifier
r
KDPW Member .
3.10.1.2 :) KDPWMmbld identifier [0..1] KDPWMemberldentifier
Institution
0 identifier e
3.10.1.3 : DSSMmbld according to [0..1] DSSMemberldentifier
} code issuer
L;».lO.l.S. DSS Code issuer [1..1] Max8Text
Institution
identifier
2'10'1'3' Mmbld according to [1..1] Max34Text
code issuer
register
3.10.1.4 Prtryld Free identifier [0..1] Max70Text
3.10.1.5 SafAcct Clearing account [0..1] Max35Text
3.10.1.6 PrcgRef Order reference [0..1] Max16Text
3.10.2 RcvgAgtDtls Clearing member [0..1] SettlementParty
{ »
3.10.21 o BIC BIC identifier [1..1] BiCldentifier
r
31022 o KDPWMmbld |<PPW Member |, 41| k ppwMemberidentifier
; ————— |identifier
Institution
identifier -
3.10.2.3 ? DSSMmblId according to [1..1] DSSMemberldentifier
code issuer
§.10.2.3. DSS Code issuer [1..1] Max8Text
Institution
identifier
2'10'2'3' Mmbld according to [1..1] Max34Text
code issuer
register
3.10.2.4 f Prtryld Free identifier [1.1] |Max70Text
}
3.10.2.5 KDPWSafAcct |Account identifier [0..1] Max16TextCollapse




3.10.3 RcvrsCtdnDtls Custodian party [0..1] CustodianParty
{ »
3.10.3.1 |o BIC BIC identifier [1.1] BiCIdentifier
r
KDPW Member e
3.10.3.2 :) KDPWMmbld identifier [1..1] KDPWMemberldentifier
Institution
identifier -
3.10.3.3 ? DSSMmbld according to [1..1] DSSMemberldentifier
code issuer
i.10.3.3. DSS Code issuer [1..1] Max8Text
Institution
identifier
2'10'3'3' Mmbld according to [1..1] Max34Text
code issuer
register
3.10.3.4 :) Prtryld Free identifier [1..1] Max70Text
}
3.10.3.5 SafAcct Clearing account [0..1] Max35Text
3.10.4 PnglnstnDtls Cash party [0..1] CashParty
{ »
3.10.41 o BIC BIC identifier [1..1] BiCldentifier
r
0 KDPW Member .
3.10.4.2 r KDPWMmbld R [1..1] KDPWMemberldentifier
}
3.10.4.3 CshAcct IBAN code [0..1] IBAN
3.10.5 KDPWCIntDtls NKK [0..1] KDPWoClient
3.10.5.1 KDPWClIntld NKK code [1..1] Max8Text
Market order
3.10.6 MktPrcgRef reference [0.1] | Max16Text
Place of
settlement of a
3.11 PlcOfSttim foreign [0..1] PlaceOfSettlement
counterparty
{ »
3.111 o BIC BIC identifier [0.1] BiCIdentifier
r
- Place of
3.11.2 i CntryCd settlement [0..1] CountryCode
} country code
3.11.3 PrcgDt Settlement date [0..1] DateAndDateTimeChoice




in the foreign

3.11.3.1 cf Dt
r
3.11.3.2 f DtTm
}
3.12 PlcOfSafkpg
3.12.1 PlcCd
3.12.2 BIC
SLil3 DealAmt
3.13.1 Amt
3.13.2 ValDt
3.14 SttimAmt
3.15 OthrAmt
4 RpDtls
4.1 RpTp
4.2 RpRef
4.3 RpClsgDt
4.4 RpRateTp
4.5 RpAmt
5 CxTxDtls
5.1 Ccxld
5.2 CxTp
5.3 CurSttiminstrNb

counterparty

depository

Date [1..1] ISODate

Date and time [1..1] ISODateTime

Place of

s_afekgeplng [0..1] PlaceOfSafekeeping
financial

instruments

Place code [1.1] PlaceOfSafekeepingCode
BIC identifier [1.1] BICIdentifier

Deal currency

and amount net [0..1] AmountAndDate

of commission

Currency and [1.1] CurrencyAndAmount
amount

Value date [0..1] ISODate

Settlement

currency and [0..1] CurrencyAndAmount
amount

Settlement

gtr;rgeur:]?;;nd [0..1] CurrencyAndAmount
reporting

Repo details [0..1] RepoDetails

e el [1..1] RepoTransactionType
type

Repo reference [0..1] Max16Text

Repo closing [0.1] |ISODate

date ——

Repo rate type [0..1] RepoRateType

Repo currency [0..1] RepoCurrencyAndAmount
and amount

Com_plex trade [0..1] ComplexTradeDetails
details

Complex trade [1.1] |Max16Text

identifier —_—

Complex trade [1..1] ComplexTradeType
type

Component trade [1.1] Max3int

number




5.4 TULnkdSttminstr — [GonP* 29 | g | Max3int
Linkage with

5.5 Lnk another [0..1] ComplexTradeLinkage
component trade

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

Format

Min. value=0

Max. value=1000000000000
Number of decimal places=2
Number of characters=14

Source

<xs:simpleType name=""Amount" >
<xs:restriction base="XS:decimal" >
<xs:mininclusive value="0" />
<xs:maxExclusive value="1000000000000" />
<xs:fractionDigits value="2" 1>
<xs:totalDigits value="14" />

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

AmountAndDate- Amount, currency and date (complex type)

Description | Amount, currency and date
Amt
Component valnt{0,1}
elements -
<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 | Securities value date.
Type ISODate
Source <xs:element name="ValDt" type="1SODate" minoccurs="0" />
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]{G,B}[A-Zz-g] [A-N P-ZO-9] ([A-ZO-9]{3,3}){0, 1}" />
</xs:restriction>
</xs:simpleType>

CashParty- Cash party (complex type)

Description | Institution performing financial settlement

BIC
Component KDPWMmbld
elements Cshacet{0,1}

<xs:complexType name="Cash Party" >

<xs:sequence >
<xs:choice >
<xs:element name="BIC" type:"B|C|dentifier" />

Source

<xs:element name="KDPWMmbld" type:"KDPWMemberIdentifier" />
</xs:choice>
<xs:element name="CShAcct" type="IBAN" minoccurs="0" />

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

CashParty/BIC- BIC identifier (element)

Description

Financial institution BIC identifier

Type

BICIdentifier

Source

<xs:element name="BIC" type:"B|C|dentifiel’" />

CashParty/KD

PWMmbld- KDPW Member identifier (element)

Description

KDPW Member identifier




Type

KDPWMemberldentifier

Source

CashParty/CshAcct- IBAN code (element)

Description | Cash account number in the settlement bank
Type IBAN
Source <xs:element name=""CshAcct" type="IBAN" minoccurs="0" />

CashSettlementSystem- Cash settlement system (simple type)

Description

debit.

Type

Derivative of type: xs:string

Format

Code Description

NETT Mul_tilateral
netting
Bilateral
netting
Gross

GROSsettlement

BILL

Source

<xsirestriction base="X$:String" >
<xs:enumeration value="NETT" />
<xs:enumeration value="BILL" />
<xs:enumeration value="GROS" />

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

Code4Text- Q

ualifier (simple type)

Description | Qualifier, code
Type Derivative of type: xs:string
Min. length=4
Format Max. length=4
<xs:simpleType name=""Code4 Text" >
<xs:restriction base:"XS:Stl’ing" >
<xs:whiteSpace value="co0llapse" />
Source

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

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

ComplexTradeDetails- Complex trade details (complex type)

Description

Complex trade details

Component

Cxld

<xs:element name="KDPWMmbId" type="KDPWMemberldentifier" >

Cash settlement system. The field defines the mode of netting cash credits and

<xs:simpleType name:"CashSettIementSystem" >




elements

CxTp
CurSttimInstrNb

TtILnkdSttimInstr
Lnk{0,1}

Source

<xs:complexType name:"CompIexTradeDetaiIS" >
<xs:sequence >
<xs:element name="CXId" type="Max16Text" />
<xs:element name="CXTp" type="ComplexTradeType" />
<xs:element name="CurSttImInstrNb" type="Max3Int" />
<xs:element name=""T tILnkdSttImInstr" type="MaX3|l"It" />
<xs:element name=""Lnk" type:"CompIexTradeLinkage" minoccurs="0" />

<Ixs:sequence>
</xs:complexType>

ComplexTradeDetails/Cxld- Complex trade identifier (element)

Complex trade identifier. Clearly defines a group of component trades for a given

D ipti g .
escription clearing day and participant.
Type Max16Text
Source <xs:element name="CXxId" type="Max16Text" />

ComplexTradeDetails/CxTp- Complex trade type (element)

Description | Complex trade type: unilaterally or bilaterally declared complex trade.
Type ComplexTradeType
Source <xs:element name="CXTp" type:"CompIexTradeType" >

ComplexTradeDetails/CurSttiminstrNb- Component trade number (element)

Description | Component trade number
Type Max3Int
Source <xs:element name="CurSttimInstrNb" type="Max3Int" />

ComplexTradeDetails/TtILnkdSttimInstr- Complex trade size (element)

Description | Complex trade size. Determines the declared number of component trades.
Type Max3Int
Source <xs:element name=""TtILnkdSttImInstr" type="Max3Int" />

ComplexTradeDetails/Lnk- Linkage with another component trade (element)

Description | Optional: linkage with another component trade
Type ComplexTradeLinkage
Source <xs:element name="LnK" type:"CompIexTradeLinkage" minOccurs="0" />

ComplexTradeLinkage- Linkage with another component trade (complex type)

Description

Linkage with another component trade




Type

Attributes

Source

Derivative of type: Max16Text

Name Description Type
RefCode Component trade ComplexTradeLinkedReferenceCodes
reference

<xs:complexType name:"CompIexTradeLinkage" >
<xs:simpleContent>
<xs:extension base="Max16Text" >
< xsuattribute name="RefCode" type="ComplexTradeLinkedReferenceCodes"
use="required" />
</xs:extension>

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

ComplexTradeLinkedReferenceCodes- Type of linkage with component trade (simple type)

Description | Type of linkage with a component trade

Type

Format

Source

Derivative of type: xs:string

Code Description

V\”.I_HCI_eared
with

BEE C)Cleared
before
Cleared

AFTE after

<xs:simpleType name="ComplexTradeLinkedReferenceCodes" >
<xs:restriction base:"XS:StI’ing" >
<xs:enumeration value="WITH" />
<xs:enumeration value="BEFQO" />
<xs:enumeration value="AFTE" />

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

ComplexTradeType- Complex trade type (simple type)

Description | Complex trade type

Type

Format

Source

Derivative of type: xs:string

Code Description

BILA Bilaterally declared
complex trade
Unilaterally declared

UNIL complex trade

<xs:simpleType name:"CompIexTradeType" >
<xs:restriction base=""XS:String" >
<xs:enumeration value="BILA" />
<xs:enumeration value="UNIL" />

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



CountryCode- Country code (simple type)

Description | Country code

Type Derivative of type: xs:string

Format xs:pattern=[A-Z]{2,2}

<xs:simpleType name:"COUI’ltl'yCO('j(i"I >
<xs:restriction base="XS:String" >
Source <xs:pattern value:"[A-Z]{Z,Z}" />

</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="CUI’I‘encyCOdE" >
<xs:restriction base:"XS:Stl’ing" >
Source <xs:pattern value="[A-Z]{3,3}" >

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

CustodianParty- Custodian party (complex type)

Description | Custodian party information

BIC
KDPWMmbld
Component | 2SSMmbid
elements Prtryld
safacct{0,1}

Source <xs:complexType name=""Custodian Party" >




<xs:sequence >

<xs:choice >
<xs:element name="BIC" type:"B|C|dentiﬁer" />
<xs:element name="KDPWMmbld" type="KDPWMemberIdentifier" />
<xs:element name="DSSMmbld" type:"DSSMemberIdentifier" />
<xs:element name="Prtryld" type="Max70Text" />

</xs:choice>

<xs:element name="SafAcct" type="Max35Text" minOccurs="0" />

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

CustodianParty/BIC- BIC identifier (element)

Description | Financial institution BIC identifier
Type BiCIdentifier
Source <xs:element name="BIC" type:"B|C|dentifier" />

CustodianParty/KDPWMmbld- KDPW Member identifier (element)

Description | KDPW Member identifier
Type KDPWMemberldentifier
Source <xs:element name="KDPWMmbId" type="KDPWMemberldentifier" >

CustodianParty/DSSMmbld- Institution identifier according to code issuer (element)

Description | Institution identifier according to code issuer
Type DSSMemberldentifier
Source <xs:element name="DSSMmbId" yype="DSSMemberldentifier" />

CustodianParty/Prtryld- Free identifier (element)

Description | Free identifier
Type Max70Text
Source <xs:element name:"Prtry|d" type=""Max70Text" />

CustodianParty/SafAcct- Clearing account (element)

Description | Clearing account
Type Max35Text
Source <xs:element name=""SafAcct" type="Max35Text" minoccurs="0" />

DateAndDateTimeChoice- Date and time (complex type)

Description

Date and time

Component
elements

Dt
DiTm

Source

<xs:complexType name=""Date AndDateTimeChoice" >




<xs:sequence >
<xs:choice >
<xs:element name=""Dt" type="1SODate" />
<xs:element name="DtTm" type:"|SODateTim8" />
<Ixs:choice>

<Ixs: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" />

DeliveringPartiesAndAccount- Delivering party (complex type)

Description | Delivering (selling) party

sellrbtis{0,1}

DivrgAgtDtIs{0,1}
DivrrsCtdnDtIs{0,1}

gzng&em AcctWthinstnDtIs{0,1}
kppPwcintbtls{0,1}
MktPregRef{0,1}
<xs:complexType name:"DeIiveringPartiesAndAccount" >
<xs:sequence >
<xs:element name="SellrDtls" type:"TradingParty" minOccurs="0" />
<xs:element name="DIVrgAgtDtls" ype="SettlementParty" minoccurs="0" />
Source <xs:element name="DIvrrsCtdnDtls" type="CustodianParty" minoccurs="0" />

<xs:element name="AcctWthInstnDtls" type:"CB.ShParty" minoccurs="0" />
<xs:element name="KDPW(CIntDtls" type="KDPWClient" minoccurs="0" />
<xs:element name="M ktPngREf" type="Max16Text" minoccurs="0" />

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

DeliveringPartiesAndAccount/SellrDtls- Seller (element)

Description | Selling institution

Type TradingParty
Source <xs:element name="SellrDtls" type="TradingParty" minoccurs="0" />

DeliveringPartiesAndAccount/DIvrgAgtDtls- Clearing member (element)

Description | Clearing member of the delivering party




Type

SettlementParty

Source

<xs:element name:"D|VrgAgtDt|S" type="SettIementParty" minOccurs="0" />

DeliveringPart

iesAndAccount/DlvrrsCtdnDtls- Custodian party (element)

Description | Custodian of the delivering party
Type CustodianParty
Source <xs:element name="DIvrrsCtdnDtls" type="CustodianParty" minoccurs="0" />

DeliveringPart

iesAndAccount/AcctWthinstnDtls- Cash party (element)

Description | Institution responsible for cash settlement for the delivering party
Type CashParty
Source <xs:element name="AcCtWthInstnDtls" type="CashParty" minoccurs="0" />

DeliveringPart

iesAndAccount/KDPWCIntDtls- NKK (element)

NKK code presented in instructions concerning contribution and withdrawal of

Description collateral in the Clearing House
Type KDPWClient
Source <xs:element name="KDPWCIntDtls" type:"KDPWC”ent" minOccurs="0" />

DeliveringPart

iesAndAccount/MktPrcgRef- Market order reference(element)

Description | Sell order reference assigned by the market
Type Max16Text
Source <xs:element name:"MktPngREf" type="Max16Text" minoccurs="0" />

DSSMemberld

entifier- Institution identifier according to code issuer (complex type)

Description | Institution identifier according to code issuer
DSS
Component | urpid
elements
<xs:complexType name="DSSMemberldentifier" >
<Xs:sequence >
Source <xs:element name="DSS" type="Max8Text" />

<xs:element name="Mmbld" type="Max34Text" />

<Ixs:sequence>
</xs:complexType>

DSSMemberld

entifier/DSS- Code issuer (element)

Description | Code issuer according to ISO 15022 register
Type Max8Text
Source <xs:element name="DSS" type="Max8Text" />

DSSMemberld

entifier/Mmbld- Institution identifier according to code issuer register (element)




Description | Institution identifier according to code issuer register
Type Max34Text
Source <xs:element name="Mmbld" type="|\/|aX34TeXt" />

FinanciallnstrumentQuantity- Financial instrument quantity (complex type)

Description | Financial instrument quantity in units or face amount
Unit
Component | Eocaamt
elements -
<xs:complexType name=""FinanciallnstrumentQuantity" >
<xs:.sequence >
<xs:choice >
Source <xs:element name="UnIt" type="Max11lInt" />

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

<Ixs:sequence>
</xs:complexType>

FinanciallnstrumentQuantity/Unit- Units (element)

Description | Units
Type Max11Int
Source <xs:element name="UnIt" type="Max11Int" >

FinanciallnstrumentQuantity/FaceAmt- Face amount (element)

Description | Face amount
Type Amount
Source <xs:element name=""FaceAmt" type="Amount" />

FunctionOfMe

ssage- Function of message (simple type)

Description

Function of message

Type

Derivative of type: xs:string

Format

Code
NEWM

Description
Final instruction
(status Release)
Preliminary
PREA instruction
(status Hold)

Source

<xs:simpleType name=""FunctionOfMessage" >
<xs:restriction base:"XS:Stl’ing" >
<xs:enumeration value="NEWM" />
<xs:enumeration value="PREA" />

</xs:restriction>

</xs:simpleType>




Generallnformation- General information (complex type)

Description

General message information

Component
elements

InstrTp
SndrMsgRef
FuncOfMsqg
creDtTm{0,1}

Lnk{0,1}

Source

<xs:complexType name=""GeneralInformation" >
<xs:sequence >
<xs:element name=""InNStrTp" type="InstructionType" />
<xs:element name:"SI"IdI’MSgREf" type="Max16Text" />
<xs:element name="FUNcCOfMsg" ype="FunctionOfMessage" />
<xs:element name=""CreDtTm" type:"DateAndDateTimeChoice" minOccurs="0" />
<xs:element name="LnK" type="Linkages" minoccurs="0" />

<Ixs:sequence>
</xs:complexType>

Generallnformation/InstrTp- Instruction type (element)

Settlement instruction type. Indicates transaction type (buy/sell) and cash

Description settlement / no cash settlement.
Type InstructionType
Source <xs:element name:"mSter" type:"lnstructionType" />

Generallnformation/SndrMsgRef- Message reference (element)

Description | Message reference assigned by the sender
Type Max16Text
Source <xs:element name:"SndrMSgREf" type="Max16Text" />

Generallnformation/FuncOfMsg- Function of message (element)

Function of message: final instructions (NEWM) and preliminary instructions

Description (PREA).
Type FunctionOfMessage
Source <xs:element name:"FunCOfMSg" type:"FunctionOfMessage" />

Generallnformation/CreDtTm- Message creation date (element)

Description | Message creation date
Type DateAndDateTimeChoice
Source <xs:element name="CreDtTm" type:"DateAndDateTimeChoice" minoccurs="0" />

Generallnformation/Lnk- Linkages (element)

Description

Linkages with other messages

Type

Linkages




Source

<xs:element name=""Lnk" type:"LinkaQES" minoccurs="0" />

IBAN- IBAN code (simple type)

Description | Cash account number in the settlement bank
Type Derivative of type: xs:string

Min. length=1
Format Max. length=28

<xs:simpleType name="IBAN" >

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

Source

<xs:minLength value="1" />
<xs:maxLength value="28" />

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

InstructionType- Instruction type (simple type)

Description

Settlement instruction type

Type

Derivative of type: xs:string

Format

CodeDescription
Delivery
DN without
payment
Delivery
with
payment
Receipt
without
payment
Receipt with
payment

DP

PN

PP

Source

<xs:simpleType name:"lnstructionType" >
<xs:restriction base="XS:String" >
<xs:enumeration value="DN" />
<xs:enumeration value="DP" />
<xs:enumeration value="PN" />
<xs:enumeration value="PP" />

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

ISINIdentifier-

ISIN code (simple type)

Description

Financial instrument ISIN identifier

Type

Derivative of type: xs:string

Format

Min. length=12
Max. length=12




Source

<xs:simpleType name="1SINIdentifier" >
<xs:restriction base="XS:String" >
<xs:whiteSpace value="collapse" />
<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>

KDPWClient- NKK (complex type)

Description | NKK - client classification number
Component | KDPWCIntld
elements
<xs:complexType name="KDPW(Client" >
<Xs:sequence >
Source

<xs:element name="KDPW(ClIntld" type="Max8Text" />

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

KDPWClient/KDPWCIntld- NKK code (element)

Description | Identifier of client or group of clients
Type Max8Text
Source <xs:element name="KDPW(CIntld" type="Max8Text" />

KDPWDocument- KDPW system message (complex type)

Description

KDPW system message




NameDescriptionType

Attributes | Sndr Sender ~ KDPWMemberldentifier

Rcvr Receiver  KDPWMemberldentifier
Component | sese.ins.001.01{1,unbounded}
elements

<xs:complexType name="KDPWDocument" >

<xs:sequence >
<xs:element name="5€5$€.in5.001.01" type=""sese.ins.001.01"

Source maxOccurs="Unbounded" />

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

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

KDPWDocument/sese.ins.001.01- Settlement instruction (element)

Description | Settlement instruction
Type sese.ins.001.01
Source <xs:element name="5€s€.ins.001.01" type:"Sese.inS.OOJ..Ol" maxOccurs="Unbounded" />

KDPWMarketldentifier- KDPW market identifier (simple type)

Description | KDPW market identifier
Type Derivative of type: xs:string

Min. length=2
Format Max. length=2

<xs:simpleType name="KDPWMarketldentifier" >

<xsirestriction base="XS:String" >
<xs:whiteSpace value:"CO”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
Min. length=4
Format Max. length=4
<xs:simpleType name="KDPWMemberldentifier" >
<xs:restriction base:"XSIStl’ing" >
Source

<xs:whiteSpace value="c0llapse" />

<xs:minLength value="4" />




<xs:maxLength value="4" />

<Ixs:restriction>
</xs:simpleType>

KDPWSettlem

entTransactionType- KDPW transaction type (simple type)

Description

KDPW settlement transaction type

Type

Derivative of type: xs:string

Format

Min. length=2
Max. length=2

Source

<xs:simpleType name:"KDPWSettIementTransactionType" >
<xsirestriction base="XS:String" >
<xs:whiteSpace value:"COHapSG" >
<xs:minLength value="2" >
<xs:maxLength value="2" />

</xs:restriction>

</xs:simpleType>

Linkages- Lin

kages (complex type)

Description

Linkages with other messages

Component
elements

prvskRef{0,1}
cmonRef{0,1}
vktRef{0,1}
AcctsverRef{0,1}
LndgBrrwgRef{0,1}

Source

<xs:complexType name:"LinkagE‘S" >
<xs:sequence >
<xs:element name="PrvsRef" type="Max16Text" minoccurs="0" />
<xs:element name=""CmonRef" type=""Max16Text" minoccurs="0" />
<xs:element name=""MKtRef" type="Max16Text" minoccurs="0" />
<xs:element name="AcctSvcrRef" type="Max16Text" minoccurs="0" />
<xs:element name="LNndgBrrwgRef" type="Max16Text" minoccurs="0" />

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

Linkages/Prvs

Ref- Previous instruction reference (element)

Previous instruction reference. Field obligatory for subsequent versions of

Description L . .
preliminary instructions.
Type Max16Text
Source <xs:element name="PrvsRef" type="Max16Text" minoccurs="0" />

Linkages/CmonRef- Common reference (element)

Description

Common reference assigned by trading parties. Used to match instructions.

Type

Max16Text




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

Linkages/MktRef- Market reference (element)

Description | Trade reference assigned by the market

Type Max16Text

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

Linkages/AcctSverRef- KDPW identifier (element)

Description | Instruction identifier assigned by KDPW

Type Max16Text

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

Linkages/LndgBrrwgRef- Securities lending/borrowing reference (element)

Description | Securities lending/borrowing reference. Required when closing a loan.

Type Max16Text

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

MatchType- Matching type (simple type)

Description | Matching type

Type Derivative of type: xs:string

CodeDescription
N  No matching
Matching

B  without
Format tolerance
Matching with
T
tolerance
Trilateral

3 matching

<xs:simpleType name:"MatChType" >
<xsrestriction base:"XS:Stl’ing" >
<xs:enumeration value="N"" />
Source <xs:enumeration value:::B" />
<xs:enumeration value="T" />
<xs:enumeration value="3" />

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

Max3Int- Integer (simple type)

Description | Integer, maximum 3 digits

Type Derivative of type: xs:integer

Format Number of characters=3




Min. value=0

Source

<xs:simpleType name=""Max3Int" >
<xs:restriction base:"xs:integer" >
<xs:totalDigits value="3" />
<xs:mininclusive value="0" />

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

Max11Int- integer (simple type)

Description | Integer, maximum 11 digits
Type Derivative of type: xs:integer
Number of characters=11
Format Min. value=0
<xs:simpleType name="Max11Int" >
<xsirestriction base="XS:integer" >
Source <xs:totalDigits value="11" />
<xs:mininclusive value="0" />
</xs:restriction>
</xs:simpleType>
Max2Text- Text (simple type)
Description | Text, maximum 2 characters
Type Derivative of type: xs:string
Min. length=1
Format Max. length=2
<xs:simpleType name=""Max2Text" >
<xs:restriction base:"XS:Stl'ing" >
<xs:whiteSpace value="co0llapse" />
Source <xs:minLength value="1" />
<xs:maxLength value="2" />
</xs:restriction>
</xs:simpleType>
Max8Text- Text (simple type)
Description | Text, maximum 8 characters
Type Derivative of type: xs:string
Min. length=1
Format Max. length=8
Source <xs:simpleType name=""Max8Text" >




<xs:restriction base:"XSIStl'ing" >
<xs:whiteSpace value="CO||apse" >
<xs:minLength value="1" />
<xs:maxLength value="8" />

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

Max16Text- Text (simple type)

Description | Text, maximum 16 characters
Type Derivative of type: xs:string
Min. length=1
Format Max. length=16
<xs:simpleType name=""Max16Text" >
<xs:restriction base:"XSZString" >
Source <xs:minLength value="1" />
<xs:maxLength value="16" />
</xs:restriction>
</xs:simpleType>
Max16TextCollapse- Text (simple type)
Description | Text, maximum 16 characters
Type Derivative of type: xs:string
Min. length=1
Format Max. length=16
<xs:simpleType name:"MaX16TeXtC0||apS€" >
<xsirestriction base="X$:String" >
<xs:whiteSpace value:"CO”apSG" >
Source

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

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

Max34Text- Text (simple type)

Description | Text, maximum 34 characters
Type Derivative of type: xs:string
Min. length=1
Format Max. length=34
<xs:simpleType name=""Max34Text" >
<xs:restriction base:"XS:Stl’ing" >
Source

<xs:whiteSpace value="co0llapse" />

<xs:minLength value="1" />




<xs:maxLength value="34" />

<Ixs:restriction>
</xs:simpleType>

Max35Text- Text (simple type)

Description | Text, maximum 35 characters
Type Derivative of type: xs:string
Min. length=1
Format Max. length=35
<xs:simpleType name=""Max35Text" >
<xsirestriction base="XS:String" >
<xs:whiteSpace value:"CO”apSG" >
Source

<xs:minLength value="1" />
<xs:maxLength value="35" />

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

Max70Text- Text (simple type)

Description | Text, maximum 70 characters
Type Derivative of type: xs:string
Min. length=1
Format Max. length=70
<xs:simpleType name="Max70Text" >
<xsirestriction base="X$:String" >
<xs:whiteSpace value:"CO”apSG" >
Source

<xs:minLength value="1" />
<xs:maxLength value="70" />

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

Max140Text- Text (simple type)

Description | Text, maximum 140 characters
Type Derivative of type: xs:string
Min. length=1
Format Max. length=140
<xs:simpleType name=""Max140Text" >
<xsrestriction base:"XS:Stl’ing" >
Source <xs:minLength value="1" />

<xs:maxLength value="140" />

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




OpenCloselndicator- Position open/close indicator (simple type)

Description | Position open/close indicator

Type Derivative of type: xs:string
CodeDescription

Format O Open
C Close

<xs:simpleType name:"OpenC|OS€|ndiC3.t0|'" >
<xs:restriction base="XS:String" >

Source <xs:enumeration value="0" />

<xs:enumeration value="C" />

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

PlaceOfSafekeeping- Place of safekeeping financial instruments (complex type)

Description | Place of safekeeping financial instruments

PlcCd
Component | 5\
elements _
<xs:complexType name:"PIaceOfSafekeeping" >
<xs:sequence >
Source <xs:element name="PlcCd" type:"PIaceOfSafekeepingCode" >

<xs:element name="BIC" type:"B|C|dentifier" />

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

PlaceOfSafekeeping/PlcCd- Place code (element)

Description | Place code

Type PlaceOfSafekeepingCode

Source <xs:element name="PlcCd" type="PlaceOfSafekeepingCode" />

PlaceOfSafekeeping/BIC- BIC identifier (element)

Description | Financial institution BIC identifier

Type BiCIdentifier

Source <xs:element name="BIC" type:"B|C|dentifiel’" />

PlaceOfSafekeepingCode- Place code (simple type)

Description | Place code

Type Derivative of type: xs:string
Code Description
CUST

Format ICSD
NCSD

SHHE




Source

<xs:simpleType name:"PIaceOfSafekeepingCode" >
<xs:restriction base="XS:String" >
<xs:enumeration value="CUST" />
<xs:enumeration value="1CSD" />
<xs:enumeration value="NCSD" />
<xs:enumeration value="SHHE" />

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

PlaceOfSettlement- Place of settlement (complex type)

Description

Place of settlement of a foreign counterparty

Component
elements

81c{0,1}
cntrycd{0,1}
prcgDt{0,1}

Source

<xs:complexType name="PlaceOfSettlement" >
<xs:sequence >
<xs:choice >
<xs:element name="BIC" type="BICldentifier" minoccurs="0" />
<xs:element name:"CﬂtryCd" type:"COUﬂtryCOde" minOccurs="0" />
</xs:choice>
<xs:element name:"PI’Cth" type:"DateAndDateTimeChoice" minOccurs="0" />

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

PlaceOfSettlement/BIC- BIC identifier (element)

Description | Financial institution BIC identifier
Type BICldentifier
Source <xs:element name="BIC" type="BICldentifier" minoccurs="0" />

PlaceOfSettlement/CntryCd- Place of settlement country code (element)

Description | Place of settlement country code
Type CountryCode
Source <xs:element name="CntryCd" type="CountryCode" minoccurs="0" />

PlaceOfSettlement/PrcgDt- Settlement date in the foreign counterparty depository (element)

Description | Settlement date in the foreign counterparty depository
Type DateAndDateTimeChoice
Source <xs:element name:"PngDt" type:"DateAndDateTimeChoice" minoccurs="0" />

ReceivingPart

iesAndAccount- Receiving party (complex type)

Description

Receiving (buying) party

Component
elements

BuyrDtis{0,1}

RevgAqiDils{0,1}




RevrsCtdnDtls{0,1}

PnglnstnDtls{0,1}
kopwclintbtls{0,1}

MktPrcgRef{0,1}

Source

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

<xs:element name="BuyrDtls" type="TradingParty" minoccurs="0" />
<xs:element name:"RCVgAgtDﬂS" type="SettIementParty" minOccurs="0" />
<xs:element name="RcvrsCtdnDtls" tpe="CustodianParty" minoccurs="0" />
<xs:element name:"Png|nStnDt|S" type:"C&ShPartyl' minOccurs="0" />
<xs:element name="KDPWCIntDtls" type="KDPW(Client" minoccurs="0" />
<xs:element name=""M ktPngREf" type="Max16Text" minoccurs="0" />

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

ReceivingPart

iesAndAccount/BuyrDtls- Buyer (element)

Description | Buying institution
Type TradingParty
Source <xs:element name:"BuyrDﬂS" type:"TradingParty" minOccurs="0" />

ReceivingPart

iesAndAccount/RcvgAgtDtls- Clearing member (element)

Description | Clearing member of the receiving party
Type SettlementParty
Source <xs:element name="RCVgAgtDLtls" type="SettlementParty" minoccurs="0" />

ReceivingPart

iesAndAccount/RcvrsCtdnDtls- Custodian party (element)

Description | Custodian of the receiving party
Type CustodianParty
Source <xs:element name="RcvrsCtdnDtls" tpe="CustodianParty" minoccurs="0" />

ReceivingPart

iesAndAccount/PnginstnDtls- Cash party (element)

Description | Institution responsible for cash settlement for the receiving party
Type CashParty
Source <xs:element name:"Pnngtn Dtls" type:"C&ShPal’ty" minOccurs="0" />

ReceivingPart

iesAndAccount/KDPWCIntDtls- NKK (element)

NKK code presented in instructions concerning contribution and withdrawal of

Description collateral in the Clearing House
Type KDPWClient
Source <xs:element name="KDPW(CIntDtls" type="KDPWClient" minoccurs="0" />

ReceivingPart

iesAndAccount/MktPrcgRef- Market order reference (element)




Description | Sell order reference assigned by the market
Type Max16Text
Source <xs:element name:"MktPI’CgREf" type="Max16Text" minoccurs="0" />
RepoAmount- Amount (simple type)
Description | Amount
Type Derivative of type: xs:decimal

Min. value=-1000000000000

Max. value=1000000000000
Format Number of decimal places=2

Number of characters=14

<xs:simpleType name:"RGDOAmOUI’]t" >

<xs:restriction base="XS:decimal" >
<xs:minExclusive value="-1000000000000" />

Source <xs:maxExclusive value=""1000000000000" />

<xs:fractionDigits value="2" 1>
<xs:totalDigits value="14" />

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

RepoCurrencyAndAmount- Repo amount and currency code (complex type)

Description | Repo amount and currency code
Type Derivative of type: RepoAmount
. Name Description Type
Attributes | ooy Currency code CurrencyCode
<xs:complexType name:"RepoCurrencyAndAmount" >
<xs:simpleContent>
<xs:extension base="RepoAmount" >
Source

< xs:attribute name="CCy" type:"CurrencyCode" use:"required" >
</xs:extension>

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

RepoDetails- Repo details (complex type)

Description

Repo details

Component
elements

RpTp
Rrpref{0,1}
RpClsgDt{0,1}
RpRateTp{0,1}
rpAmt{0,1}

Source

<xs:complexType name="RepoDetails" >

<xs:.sequence >




<xs:element name:"Rpr'I type:"RepoTransactionType" />

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

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

<xs:element name="RpRateTp" type="RepoRateType" minoccurs="0" />
<xs:element name="RpAMt" type="RepoCurrencyAndAmount" minoccurs="0" />

<Ixs:sequence>
</xs:complexType>

RepoDetails/RpTp- Repo transaction type (element)

Description

Repo transaction type. Completed for repo sale transactions. Allowed values: R1-
repo without block; R2-repo with block in buyer’s account; R3-repo with block in
seller’s account; R4-sell buy back

Type

RepoTransactionType

Source

<xs:element name="RpTp" type="RepoTransactionType" />

RepoDetails/RpRef- Repo reference (element)

Description | Repo transaction identifier. Obligatory for repo closing.
Type Max16Text
Source <xs:element name="RpPRef" type="Max16Text" minoccurs="0" />

RepoDetails/RpClsgDt- Repo closing date (element)

Repo closing date. Completed for repo buy transactions. If left void for repo sell

Description transactions, it indicates an open repo.
Type ISODate
Source <xs:element name:"RpC|Sth" type="1SODate" minoccurs="0" />

RepoDetails/RpRateTp- Repo rate type (element)

Repo rate type. Completed for repo sale transactions. Allowed values: S - fixed

Description rate, Z - variable rate, K - incremental amount.
Type RepoRateType
Source <xs:element name="RpRateTp" type="RepoRateType" minoccurs="0" />

RepoDetails/RpAmt- Repo currency and amount (element)

Description

Repo currency and amount. Depending on repo rate type value: fixed rate, variable
rate or incremental amount.

Type

RepoCurrencyAndAmount

Source

<xs:element name="RpAmMLt" type="RepoCurrencyAndAmount” minoccurs="0" />

RepoRateType- Repo rate type (simple type)

Repo rate type. Allowed values: S - fixed rate, Z - variable rate, K - incremental

Description amount.
Type Derivative of type: xs:string
Format Min. length=1




Max. length=4

<xs:simpleType name="RepoRateType" >
<xs:restriction base:"XSZStl'ing" >
<xs:whiteSpace value="CO||apse" >

Source <xs:minLength value="1" />
<xs:maxLength value="4" />
</xs:restriction>
</xs:simpleType>
RepoTransactionType- Repo transaction type (simple type)
Description Repo transaction type. Allowed values: R1-repo without block; R2-repo with block in
P buyer’s account; R3-repo with block in seller's account; R4-sell buy back
Type Derivative of type: xs:string
Min. length=1
Format Max. length=4
<xs:simpleType name:"RepoTransactionType" >
<xsirestriction base="XS:String" >
<xs:whiteSpace value:"CO”apSG" >
Source

<xs:minLength value="1" />
<xs:maxLength value="4" />

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

SettlementDet

ails- Settlement details (complex type)

Description

Settlement details

Component
elements

SttiImTxTp
KDPWSttImTxTp
TxPhs{0,1}
SttimDtTm
OwnrcChngind{0,1}
mtchTp{0,1}
sttimsys{0,1}
cshsttimsys{0,1}

DIlvrgSdDtls
RcvgSdDtls

Plcofsttim{0,1}

PlcOfsafkpg{0,1}
DealAmt{0,1}
sttimAmt{0,1}
othramt{0,1}

Source

<xs:complexType name=""SettlementDetails" >
<xs:sequence >
<xs:choice >

<xs:element name="SttIMTXTp" type="SettlementTransactionType" />




<xs:element name="KDPWSttImTxTp"

type="KDPWSettlementTransactionType" />

<Ixs:choice>

<xs:element name=""TXPhs" type:"COde4TeXt" minOccurs="0" />

<xs:element name="SttIMDtTm" type="DateAndDate TimeChoice" />

<xs:element name:"OWﬂrChngmd" type:"YeSNomdiCatOI’" minOccurs="0" />

<xs:element name="MItchTp" type="MatchType" minoccurs="0" />

<xs:element name:"Stt|msyS" typez"SettIementSystem" minOccurs="0" />

<xs:element name="CshSttImSys" type="CashSettlementSystem" minoccurs="0" />

<xs:element name="DIvrgSdDtls" type="DeliveringPartiesAndAccount" />

<xs:element name:"RCngdDﬂS" type:"ReceivingPartiesAndAccount" />

<xs:element name=""PlcOfSttIm" typez"PIaceOfSettIement" minOccurs="0" />

<xs:element name:"P|COfsafkpg" type:"PIaceOfSafekeeping" minoccurs="0" />

<xs:element name=""Deal Amt" type:"AmountAndDate" minOccurs="0" />

<xs:element name="SttImAmMt" type="CurrencyAndAmount" minoccurs="0" />

<xs:element name="0OthrAmt" typez"CurrencyAndAmount" minOccurs="0" />

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

SettlementDetails/SttimTxTp- Settlement transaction type (element)

Description | Settlement transaction type

Type SettlementTransactionType

Source <xs:element name="SttIMTXTp" type="SettlementTransactionType" />

SettlementDetails/KDPWSttimTxTp- KDPW settlement transaction type (element)
Description | KDPW settlement transaction type

Type KDPWSettlementTransactionType

Source <xs:element name="KDPWSttImTxTp" type="KDPWSettlementTransactionType" />
SettlementDetails/TxPhs- Transaction phase (element)

Description | Transaction phase

Type Code4Text

Source <xs:element name=""TXPhs" type="Coded Text" minoccurs="0" />
SettlementDetails/SttimDtTm- Settlement date (element)

Description | Settlement date

Type DateAndDateTimeChoice

Source <xs:element name=""SttImDtTm" wpe="DateAndDateTimeChoice" />

SettlementDetails/OwnrChngind- Owner change identifier (element)

Owner change identifier. Indicates change of owner - beneficiary of entitlements

Description s
from securities.

Type YesNolndicator



Source

<xs:element name:"OWﬂrChngmd" type:"YesNoIndicator" minOccurs="0" />

SettlementDet

ails/MtchTp- Matching type (element)

Description | Matching type
Type MatchType
Source <xs:element name:"MtCth" type:"MatChTypel' minOccurs="0" />

SettlementDet

ails/SttimSys- Settlement system (element)

Description | Securities settlement system
Type SettlementSystem
Source <xs:element name:"SttlmsyS" type:"SettIementSystem" minOccurs="0" />

SettlementDet

ails/CshsttimSys- Cash settlement system (element)

Description | Cash settlement system
Type CashSettlementSystem
Source <xs:element name="CshSttImSys" type="CashSettlementSystem" minoccurs="0" />

SettlementDet

ails/DIvrgSdDtls- Delivering party (element)

Description | Delivering party institutions and accounts
Type DeliveringPartiesAndAccount
Source <xs:element name="DIvrgSdDtls" type="DeliveringPartiesAndAccount" />

SettlementDet

ails/RcvgSdDtls- Receiving party (element)

Description | Receiving party institutions and accounts
Type ReceivingPartiesAndAccount
Source <xs:element name="RcvgSdDtls" type="ReceivingPartiesAndAccount" />

SettlementDet

ails/PIcOfSttim- Place of settlement of a foreign counterparty (element)

Description | Place of settlement of a foreign counterparty
Type PlaceOfSettlement
Source <xs:element name="PlcOfSttIm" type:"PIaceOfSettIement" minoccurs="0" />

SettlementDet

ails/PlcOfSafkpg- Place of safekeeping financial instruments (element)

Description | Place of safekeeping financial instruments
Type PlaceOfSafekeeping
Source <xs:element name="PlcOfSafkpg" type="PlaceOfSafekeeping" minoccurs="0" />

SettlementDet

ails/DealAmt- Deal currency and amount net of commission (element)

Description

Deal currency and amount net of commission. Price times number of instruments.
Obligatory for stock exchange trades.




Type

AmountAndDate

Source

<xs:element name="Deal Amt" type:"AmOUI"ItAI"IdDate" minOccurs="0" />

SettlementDet

ails/SttimAmt- Settlement currency and amount (element)

Settlement currency and amount. Obligatory for trades with payment. The amount

Description | may include participant commission. For derivatives, settlement price for futures or
premium for options.

Type CurrencyAndAmount

Source <xs:element name=""SttImAmt" type:"CurrencyAndAmount" minOccurs="0" />

SettlementDet

ails/OthrAmt- Settlement currency and amount for reporting (element)

Description | Settlement currency and amount for reporting
Type CurrencyAndAmount
Source <xs:element name=""0OthrAmt" type:"CUI'I’el']Cy/A\I']d/A\I'nOUﬂtII minOccurs="0" />

SettlementPar

ty- Clearing member (complex type)

Description

Clearing member

Component
elements

BIC

KDPWMmbld
DSSMmbld

Prtryld
kppwsafAcct{0,1}

Source

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

<xs:choice >
<xs:element name="BIC" type:"B|C|dentifier" />
<xs:element name="KDPWMmbld" type:"KDPWMemberIdentifier" />
<xs:element name="DSSMmbld" type="DSSMemberldentifier" />
<xs:element name:"PI’tr)/'d" type="Max70Text" />

</xs:choice>

<xs:element name="KDPWSafAcct" type:"MaX].GTeXtCO”apSE" minOccurs="0" />

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

SettlementPar

ty/BIC- BIC identifier (element)

Description | Financial institution BIC identifier
Type BiCldentifier
Source <xs:element name="BIC" type:"B|C|dentifiel’" />

SettlementPar

ty/KDPWMmbId- KDPW Member identifier (element)

Description | KDPW Member identifier
Type KDPWMemberldentifier
Source <xs:element name="KDPWMmblId" type:"KDPWMemberIdentifier" />




SettlementPar

ty/DSSMmbld- Institution identifier according to code issuer (element)

Description

Institution identifier according to code issuer

Type

DSSMemberldentifier

Source

<xs:element name="DSSMmbId" type="DSSMemberldentifier" />

SettlementPar

ty/Prtryld- Free identifier (element)

Description

Free identifier

Type

Max70Text

Source

<xs:element name:"Prtl’y|d" type="Max70Text" />

SettlementPar

ty/KDPWSafAcct- Account identifier (element)

Description | Entity account identifier for KDPW or another identifier for a foreign counterparty.
Type Max16TextCollapse
Source <xs:element name="KDPWSafAcct" type:"MaX].GTeXtCO'|8.pS€" minOccurs="0" />

SettlementSystem- Settlement system (simple type)

Description | Securities settlement system. Netting of securities debits and credits.
Type Derivative of type: xs:string

Code Description

RTGSGrOSS
Format settlement

MB Mul_tllateral

netting
<xs:simpleType name=""SettlementSystem” >
<xs:restriction base:"XS:Stl’ing" >

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

. ] | n
<xs:enumeration value="MB" />

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

SettlementTral

nsactionType- ISO transaction type (simple type)

Description | Settlement transaction type according to ISO
Type Derivative of type: xs:string

Min. length=4
Format Max. length=4

<xs:simpleType name=""SettlementTransactionType" >

<xs:restriction base:"XS:Stl’ing" >
<xs:whiteSpace value="co0llapse" />

Source

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




</xs:simpleType>

TradeDetails-

Trade details (complex type)

Description

Trade details

Component
elements

PlcOfTrad{0,1}
KDPWPIcOfTrad{0,1}
TradMode{0,1}
KDPWTradMode{0,1}
OpnClsPosind{0,1}
shrtsaleind{0,1}

TradDtTm{0,1}
ISIN
ReqgdSttimQty
Addtint{0,1}

Source

<xs:complexType name=""TradeDetails" >
<xs:sequence >
<xs:choice >
<xs:element name="PIlcOfTrad" type:"Max16TextCoIIapse" minOccurs="0" />
<xs:element name="KDPWPIcOfTrad" type="KDPWMarketldentifier"
minOccurs="0" />
</xs:choice>
<xs:choice >
<xs:element name=""TradMode" type="|\/|aX16TeXtCO||apSE" minOccurs="0" />
<xs:element name="KDPWTradMode" type="Max2Text" minoccurs="0" />
</xs:choice>
<xs:element name:"OpnC|SPOS|nd" type:"OpenCIoseIndicator" minOccurs="0" />
<xs:element name=""ShrtSaleInd" type=""YesNolndicator" minoccurs="0" />
<xs:element name=""TradDtTm" type:"DateAndDateTimeChoice" minOccurs="0" />
<xs:element name="1SIN" type:"|S|N|dentiﬁer" />
<xs:element name="ReqdSttImQty" tpe="FinancialInstrumentQuantity" />
<xs:element name="AddtlInf" type="Max140Text" minoccurs="0" />

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

TradeDetails/PIcOfTrad- Place of trading (element)

Description | Place of trading, where the transaction was concluded, according to ISO
Type Max16TextCollapse
Source <xs:element name="PlcOfTrad" type="|\/|aX16TeXtC0||ap5€" minOccurs="0" />

TradeDetails/KDPWPIcOfTrad- KDPW place of trading (element)

Description | Place of trading, where the transaction was concluded, according to KDPW
Type KDPWMarketldentifier
Source <xs:element name="KDPWPIcOfTrad" type:"KDPWM&I’kEﬂdentifier" minoccurs="0"

/>

TradeDetails/TradMode- Trading mode (element)




Description | Trading mode according to ISO
Type Max16TextCollapse
Source <xs:element name=""TradMode" type:"MaX16TeXtCO||apSE" minoccurs="0" />

TradeDetails/KDPWTradMode- KDPW trading mode (element)

Description | Trading mode according to KDPW
Type Max2Text
Source <xs:element name="KDPWTradMode" type:"MaXZTeXt" minoccurs="0" />

TradeDetails/OpnClsPosind- Position open/close indicator (element)

Description | Position open/close indicator. Used to transfer positions in derivatives.
Type OpenCloselndicator
Source <xs:element name="0pNCIsPosInd" type="0OpenCloselndicator" minoccurs="0" />

TradeDetails/ShrtSalelnd- Short selling indicator (element)

Description | Short selling indicator
Type YesNolndicator
Source <xs:element name=""ShrtSalelnd" type=""YesNolndicator" minoccurs="0" />

TradeDetails/TradDtTm- Trade date (element)

Description | Date of trade
Type DateAndDateTimeChoice
Source <xs:element name=""TradDtTm" type:"DateAndDateTimeChoice" minOccurs="0" />

TradeDetails/ISIN- ISIN code (element)

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

TradeDetails/ReqdSttimQty- Financial instrument quantity (element)

Description | Financial instrument quantity traded. For derivatives, futures or options quantity.
Type FinanciallnstrumentQuantity
Source <xs:element name="ReqdSttImQty" tpe="FinanciallnstrumentQuantity" />

TradeDetails/Addtlinf- Additional information (element)

Description

Additional information

Type

Max140Text

Source

<xs:element name="AddtlInf" type="Max140Text" minoccurs="0" />

TradingParty- Trading party (complex type)




Description

Trading party

Component
elements

81c{0,1}
KDPWMmbId{0,1}
DssMmbld{0,1}

priryld{0,1}
safAacct{0,1}

precoRef{0,1}

Source

<xs:complexType name:"TradingParty" >
<xs:sequence >
<xs:choice >
<xs:element name="BIC" type:"B|C|dentifiel’" minOccurs="0" />
<xs:element name="KDPWMmbld" type:"KDPWMemberIdentifier"
minOccurs="0" />
<xs:element name="DSSMmbld" type="DSSMemberldentifier" minoccurs="0" />
</xs:choice>
<xs:element name="Prtryld" type="Max70Text" minoccurs="0" />
<xs:element name=""SafAcct" type="Max35Text" minoccurs="0" />
<xs:element name="PrcgRef" type="Max16Text" minoccurs="0" />

<Ixs:sequence>
</xs:complexType>

TradingParty/BIC- BIC identifier (element)

Description | Financial institution BIC identifier
Type BICldentifier
Source <xs:element name="BIC" type="BICldentifier" minoccurs="0" />

TradingParty/KDPWMmbld- KDPW Member identifier (element)

Description | KDPW Member identifier
Type KDPWMemberldentifier
Source <xs:element name="KDPWMmbId" type="KDPWMemberldentifier" minoccurs="0" />

TradingParty/DSSMmbld- Institution identifier according to code issuer (element)

Description

Institution identifier according to code issuer

Type

DSSMemberldentifier

Source

<xs:element name="DSSMmbld" type:"DSSMemberIdentifier" minOccurs="0" />

TradingParty/Prtryld- Free identifier (element)

Description | Free identifier
Type Max70Text
Source <xs:element name:"Prtry|d" type="Max70Text" minoccurs="0" />

TradingParty/SafAcct- Clearing account (element)




Description | Clearing account with the clearing member
Type Max35Text
Source <xs:element name="SafAcct" type:"MaX35TeXt" minOccurs="0" />

TradingParty/PrcgRef- Order reference (element)

Description | Order reference
Type Max16Text
Source <xs:element name:"PngRef" type:"MaX].GTeXt" minOccurs="0" />

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"" />

. ) | [1]
<xs:enumeration value=""N"" />

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

sese.ins.001.0

1- Settlement instruction (complex type)

Description

Settlement instruction

Component
elements

Gnlinf

TradDtls
SttimDtls
rRpDtIs{0,1}
cx1xDils{0,1}

Source

<xs:complexType name=""sese.ins.001.01" >
<xs:sequence >
<xs:element name="GnlInf" type:“GeneraI Information" />
<xs:element name=""TradDtls" type="TradeDetails" />
<xs:element name=""SttImDtls" type:"SettIementDetaiIs" />
<xs:element name="RpDtIs" type="RepoDetails™ minoccurs="0" />
<xs:element name="CXTXDtls" type:"CompIexTradeDetaiIs" minoccurs="0" />

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

sese.ins.001.0

1/Gnlinf- General information (element)

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




sese.ins.001.01/TradDtls- Trade details (element)

Description | Trade details
Type TradeDetails
Source <xs:element name=""TradDtls" type:"TradEDeta”S" />

sese.ins.001.01/SttimDtls- Settlement details (element)

Description | Settlement details
Type SettlementDetails
Source <xs:element name=""SttImDtls" type="SettlementDetails" />

sese.ins.001.01/RpDtls- Repo details (element)

Description | Repo details. Field completed only for repo transactions.
Type RepoDetails
Source <xs:element name:"RpDﬂS" type:"RepODeta”S" minOccurs="0" />

sese.ins.001.01/CxTxDtls- Complex trade details (element)

Description | Complex trade details. Field completed only for complex trades.
Type ComplexTradeDetails
Source <xs:element name="CXTXDtls" type="ComplexTradeDetails" minoccurs="0" />




