Message structure: Clearing instruction status (sese.sts.005.01)

Description:

Clearing instruction status message sent from the KDPW_CCP (derivatives).

Structure:

No. or < XML Tag > Name Multiplicity Type
KDPW system

0 KDPWDocument message [1.1] KDPWDocument
Clearing

0.1 sese.sts.005.01 instruction [1..n] sese.sts.005.01
status

1 GnlInf _General. [1..1] Generallnformation
information N
Instruction .

11 InstrTp type [1..1] InstructionType
Sender

1.2 SndrMsgRef message [1..1] Max16Text
reference
Function of .

1.3 FuncOfMsg message [1.1] FunctionOfMessage

14 CreDtTm CCUG T [0..1] DateAndDateTimeChoice

' = and time "

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

1.4.2 }°r DtTm Date and time | [1.1] | ISODateTime

1.5 Lnk Linkages [0..1] Linkages
Related

1.5.1 RItdRef reference [0..n] Max16Text
Common

1.5.2 CmonRef reference [0..1] Max16Text
Market

1.5.3 MktRef . [0..1] Max16Text
Account

154 AcctSvcrRef servicer [0..1] Max16Text
reference
Related

155 RItdReqgRef request [0..1] Max16Text
reference
Lending/Borro

1.5.6 LndgBrrwgRef wing reference [0..1] Max16Text

1.5.7 CARef CA reference [0..1] Max16Text

2 SttimInstrSts Status [1..1] Status




2.1 StsCd Status code [1..1] Code4Text
2.2 Rsn Reason [0..1] Reason
2.2.1 RsnTp Reason code [1..1] Code4Text
2.2.2 RsnTxt Reason text [0..1] Max140Text
Clearing
3 SttimInstrDtls instruction [1.1] SettlementlinstructionDetails
details
3.1 PlcOfTrad FEED O] [0.1] |Max16TextCollapse
' e trading
KDPW place .
3.2 KDPWPIcOfTrad of trading [0..1] KDPWMarketldentifier
3.3 TradMode Trading mode [0..1] Max16TextCollapse
KDPW tradin
3.4 KDPWTradMode mode | 0.1 | Max2Text
Open/Close
8.5 OpnClsPosind position [0..1] OpencCloselndicator
indicator
Short sale .
3.6 ShrtSalelnd indicator [0..1] YesNolndicator
Trade date . .
3.7 TradDtTm and time [0..1] DateAndDateTimeChoice
3.7.1 {or Dt Date [1.1] ISODate
3.7.2 or} DtTm Date and time [1.1] ISODateTime
3.8 ISIN ISIN identifier [1.1] ISINIdentifier
Financial
3.9 ReqdSttimQty instrument [1..1] FinanciallnstrumentQuantity
guantity
3.9.1 Unit Unit [0..1] Max11Int
3.9.2 FaceAmt Face amount [0..1] Amount
Clearing
3.10 SttimTxTp transaction [0..1] SettlementTransactionType
type
KDPW
clearing KDPWSettlementTransaction
3.11 KDPWSttImTxTp e e [0.1] Type
type
Instruction
settlement .
3.12 HidInd hold indicator [1..1] YesNolndicator
(Hold/Release)
3.13 CACd CA code [0..1] Code4Text
3.14 TxPhs el [0..1] Code4Text

phase




Instruction

3.15 SttimDtTm clearing date [1..1] DateAndDateTimeChoice
and time

3.15.1 |{or Dt Date [1.1] ISODate

3.15.2 |or} DtTm Date and time [1..1] ISODateTime
Expected/Actu

3.16 ESttimDtTm al clearing [0..1] DateAndDateTimeChoice
date and time

3.16.1 |{or Dt Date [1..1] ISODate

3.16.2 }or DtTm Date and time [1..1] ISODateTime

3.17 OwnrChnglnd OrifEn e [0..1] YesNolndicator

) Lwnrihngind indicator - ————

3.18 MtchTp Match type [0..1] MatchType
Clearing

3.19 SttImSys system [0..1] SettlementSystem
Cash clearing

3.20 CshSttimSys system [0..1] CashSettlementSystem
Accepting

3.21 Accptglnstn institution [0..1] KDPWMemberldentifier
identifier

3.22 DIvraSdDils Dell\(enng side [1.1] DeliveringPartiesAndAccoun

2vrgodibtls details t

3.22.1 SellrDtls Seller details [0..1] TradingParty

3.22.1.1 BIC BIC identifier [0..1] BICldentifier
KDPW

3.22.1.2 KDPWMmbld member [0..1] KDPWMemberldentifier
identifier
DSS member -

3.22.1.3 DSSMmbld e i [0..1] DSSMemberldentifier

3.22.1.3 Data source

1 DSS issuer [t.1] | Max8Text
Data source

32'22'1'3 Mmbld issuer member [1.1] Max34Text

' identifier
Proprietary

3.22.1.4 Prtryld identification [0..1] Max70Text
Safekeeping

3.22.1.5 SafAcct e [0..1] Max35Text

3.22.1.6 PrcqRef SEBEY [0..1] Max16Text

e rreghet reference v E—

Delivering

3.22.2 DlvrgAgtDtls s e [0..1] SettlementParty

3.22.2.1 BIC BIC identifier [0..1] BICldentifier




KDPW

3.22.2.2 KDPWMmbld member [0..1] KDPWMemberldentifier
identifier
DSS member .
3.22.2.3 DSSMmbld identifier [0..1] DSSMemberldentifier
3.22.2.3 Data source
1 DSS issuer (11 Max8Text
Data source
32'22'2'3 Mmbld issuer member [1.1] Max34Text
’ identifier
Proprietary
3.22.2.4 Prtryld identification [0..1] Max70Text
KDPW
3.22.2.5 KDPWSafAcct safekeeping [0..1] Max16TextCollapse
account
3.22.2.6 BalTp Balance type [0..1] Code4Text
Custodian .
3.22.3 DlvrrsCtdnDtls details [0..1] CustodianParty
3.22.3.1 BIC BIC identifier [0..1] BlCldentifier
KDPW
3.22.3.2 KDPWMmbld member [0..1] KDPWMemberldentifier
identifier
DSS member .
3.22.3.3 DSSMmbld identifier [0..1] DSSMemberldentifier
3.22.3.3 Data source
1 DSS issuer [1.1] Max8Text
Data source
32'22'3'3 Mmbld issuer member [1..1] Max34Text
' identifier
Proprietary
3.22.3.4 Prtryld identification [0..1] Max70Text
Safekeeping
3.22.3.5 SafAcct account [0..1] Max35Text
Paying
3.22.4 AcctWthinstnDtls institution [0..1] CashParty
details
3.22.4.1 BIC BIC identifier [0..1] BICIdentifier
KDPW
3.22.4.2 KDPWMmbld member [0..1] KDPWMemberldentifier
identifier
3.22.4.3 CshAcct IBAN [0..1] IBAN
3.22.5 KDPWClIntDtls NKK [0..1] KDPWClient
3.225.1 KDPWClIntld NKK identifier [1..1] Max8Text
Market
3.22.6 MktPrcgRef preceding [0..1] Max16Text

reference




Complex trade

3.22.7 CxTxDtls details [0..1] ComplexTradeDetails
3.22.7.1 Cxld féiﬁ'lﬁ:i? rade | |, | Maxi6Text
3.22.7.2 CxTp tCy([))g]pIex trade [1.1] ComplexTradeType
Current
3.22.7.3 CursttiminstrNb isnestgﬁ'gﬁ)rg [1.1] | Max3int
number
Total linked
3.22.7.4 TtlLnkdSttlmInstr [settlement [1..1] Max3Int
instructions
Complex trade .
3.22.7.5 Lnk linkage [0..1] ComplexTradelinkage
3.22.8 Addtling ﬁ?g:&oar{%n 0.1 | Max140Text
3.23 RevaSdDils cl}:tgcielig/ing side [1.1] tReceivianartiesAndAccoun
3.23.1 BuyrDtls Buyer details [0..1] TradingParty
3.23.1.1 BIC BIC identifier [0..1] BICldentifier
KDPW
3.23.1.2 KDPWMmbld member [0..1] KDPWMemberldentifier
identifier
3.23.1.3 DSSMmbld Bﬁfti?;mber [0.1] | DSSMemberidentifier
3.23.1.3 Data source
1 DSS issuer [t.1] | Max8Text
Data source
32'23'1'3 Mmbld issuer member [1.1] Max34Text
' identifier
P iet
3.23.1.4 Prtryld i d?rﬁﬁﬁ::t%n 0.1 |Max70Text
Safekeeping
3.23.1.5 SafAcct B ——— [0..1] Max35Text
3.23.1.6 PregRef :feecrgg::”eg 0.1 |Maxi6Text
Receiving
3.23.2 RcvgAgtDtls e [0..1] SettlementParty
3.23.2.1 BIC BIC identifier [0..1] BlCldentifier
KDPW
3.23.2.2 KDPWMmbld member [0..1] KDPWMemberldentifier
identifier
303,23 DSSMmbld ﬁfﬂg‘;mber 0.1 |DSSMemberldentifier
3.23.2.3 Data source
1 DsS issuer [L.1] | Max8Text




Data source

32'23'2'3 Mmbld issuer member [1..1] Max34Text
’ identifier
Proprietary
3.23.2.4 Prtryld identification [0..1] Max70Text
KDPW
3.23.25 KDPWSafAcct safekeeping [0..1] Max16TextCollapse
account
3.23.2.6 BalTp Balance type [0..1] Code4Text
Custodian .
83,283 RcvrsCtdnDtls details [0..1] CustodianParty
3.23.3.1 BIC BIC identifier [0..1] BICIdentifier
KDPW
3.23.3.2 KDPWMmbld member [0..1] KDPWMemberldentifier
identifier
DSS member .
3.23.3.3 DSSMmbld identifier [0..1] DSSMemberldentifier
3.23.3.3 Data source
1 DSS issuer [1..1] Max8Text
Data source
32'23'3'3 Mmbld issuer member [1.1] Max34Text
' identifier
Proprietary
3.23.3.4 Prtryld identification [0..1] Max70Text
Safekeeping
3.23.3.5 SafAcct I [0..1] Max35Text
Paying
3.23.4 PnglnstnDtls institution [0..1] CashParty
details
3.23.4.1 BIC BIC identifier [0..1] BlCldentifier
KDPW
3.23.4.2 KDPWMmbld member [0..1] KDPWMemberldentifier
identifier
3.23.4.3 CshAcct IBAN [0..1] IBAN
3.23.5 KDPWCIntDtls NKK [0.1] KDPWClient
3.23.5.1 KDPWClintld NKK identifier [1.1] Max8Text
Market
3.23.6 MktPrcgRef preceding [0..1] Max16Text
reference
Complex trade .
3.23.7 CxTxDtls ) [0..1] ComplexTradeDetails
=n_n details
Complex trade
3.23.7.1 Cxld e [1..1] Max16Text
Complex trade
3.23.7.2 CxTp [1..1] ComplexTradeType

type




Current
settlement
3.23.7.3 CurSttimInstrNb S [1..1] Max3Int
number
Total linked
3.23.7.4 TtILnkdSttimInstr |settlement [1..1] Max3Int
instructions
3.23.7.5 Lnk gomplex trade [0..1] ComplexTradeLinkage
B - linkage h
Additional
3.23.8 AddtlInf information [0..1] Max140Text
Foreign
counterparty
3.24 PlcOfSttIm place of [0..1] PlaceOfSettlement
settlement
3241 |l BIC BIC identifier | [0.1] | BICIdentifier
u Place of
3.24.2 b} CntryCd settlement [0..1] CountryCode
country code
Foreign
counterparty
3.24.3 PrcgDt depository [0..1] DateAndDateTimeChoice
settlement
date and time
3.24.3.1 Ifjb Dt Date [1..1] ISODate
3.24.3.2 bl? DtTm Date and time [1..1] ISODateTime
3.25 IcOfSafk HEED ] [0.1] |PlaceOfSafekeepin
: PlcOfSatkpg safekeeping - BIhe
3.25.1 PlcCd Place code [1..1] PlaceOfSafekeepingCode
3.25.2 BIC BIC identifier [1.1] BICldentifier
Deal currency
3.26 DealAmt ﬁg?oafmount [0..1] AmountAndDate
commission
3.26.1 Amt Currency and [1..1] CurrencyAndAmount
T _— amount -
3.26.2 ValDt Value date [0..1] ISODate
Clearing CurrencyAnd6DecimalAmou
3.27 SttimAmt currency and [0..1] it
amount —
Reporting
3.28 OthrAmt currency and [0..1] CurrencyAndAmount
amount
3.29 RpDtls Repo details [0..1] RepoDetails
3.29.1 RpTp Repo type [1..1] RepoTransactionType




R

3.29.2 RpRef re?groence [0.1] |Max16Text

3.20.3 RpClsgDt pare closing | 0.1 |isoDate

3.29.4 RpRateTp Repo rate type [0..1] RepoRateType
Repo currency

3.29.5 RpAmt and [0..1] RepoCurrencyAndAmount
rate/amount

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

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

Format

<xs:simpleType name="Amount" >
<xs:restriction base="XS:decimal" >
<xs:mininclusive value="0" />

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

<xs:fractionDigits value="2" >

Source

<xs:totalDigits value="14" />

</xs:restriction>
<Ixs:simpleType>

Amount6Decimal- Amount (simple type)

Description | Amount - 6 decimal places

Type Derivative of type: xs:decimal
Min. value =0
Format Number of decimal places =6

Number of characters =14

<xs:simpleType name="Amount6Decimal" >
Source <xs:restriction base="XS:decimal" >

. . p— ] ) mn
<xs:mininclusive value="0" />




<xs:fractionDigits value="6" />
<xs:totalDigits value="14" />

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

AmountAndDate- Currency, amount and date (complex type)

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

<xs:element name=""ValDt" type:"|SODatE" 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 | Financial instrument valuation date.
Type 1SODate
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="BICldentifier" >
<xs:restriction base="XS:String" >
Source

<xs:pattern value:"[A-Z] {6,6} [A-22-9] [A-N P-ZO-9] ([A-ZO-9] {3,3}){0,1}" >
</xs:restriction>
</xs:simpleType>

CashParty- Paying institution details (complex type)

Description | Cash settlement institution
BIc{0,1

Component GP{WM}bId{O 13

elements KDPWMmDIdy Y,
cshacct{0,1}

Source <xs:complexType name= CashParty >

<xs.seguence >




<xs:element name="BIC" type="B|C|dentifiel’" minoccurs="0"" />

<xs:element name="KDPWMmblId" type:"KDPWMemberIdentifier"
minOccurs="0" />

<xs:element name=""CshAcct" type="IBAN" minoccurs="0" />

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

CashParty/BIC- BIC identifier (element)

Description | Financial institution BIC identifier

Type BiCldentifier

Source <xs:element name="BIC" type:"B|C|dentiﬁer" minOccurs="0" />
CashParty/KDPWMmbId- KDPW member identifier (element)

Description | KDPW member identifier

Type KDPWMemberldentifier

Source <xs:element name="KDPWMmbId" type="KDPWMemberldentifier" minoccurs="0"

>

CashParty/CshAcct- IBAN (element)

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

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:"XSIString" >
<xs:enumeration value="NETT" />
<xs:enumeration value="BILL" />
<xs:enumeration value="GROS" />

</xs:restriction>
<Ixs:simpleType>

Code4Text- Qualifier (simple type)

Description

Quialifier, code

Type

Derivative of type: xs:string




Format

Min. length =4
Max. length=4

Source

<xs:simpleType name="Code4 Text" >
<xsirestriction base="XS:String" >
<xs:whiteSpace value:"COHapSE" />
<xs:minLength value="4" />
<xs:maxLength value="4" />

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

ComplexTradeDetails- Complex trade details (complex type)

Description | Complex trade details
Cxld
CxTp
Component CurSttiminstrNb
elements TtlLnkdSttimInstr
Lnk{0,1}
<xs:complexType name:"CompIexTradeDetaiIs" >
<xs:sequence >
<xs:element name="CXxId" type="Max16Text" />
<xs:element name="CXTp" type:"CompIexTradeType" >
Source <xs:element name="CurSttimInstrNb" type="Max3Int" />

<xs:element name=""TtlLnkdSttImInstr" type="Max3Int" />
<xs:element name="LnK" type="ComplexTradeLinkage" minoccurs="0" />

</xs:sequence>
<Ixs:complexType>

ComplexTradeDetails/Cxld- Complex trade identifier (element)

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

Description clearing day and a member.
Type Max16Text
Source <xs:element name="CXId" type="Max16Text" />

ComplexTradeDetails/CxTp- Complex trade type (element)

Description | Complex trade type
Type ComplexTradeType
Source <xs:element name="CXTp" type="ComplexTradeType" />

ComplexTradeDetails/CurSttiminstrNb- Current settlement instruction number (element)

Description | Current settlement instruction number
Type Max3Int
Source <xs:element name=""CurSttimInstrNb" type="Max3Int" />

ComplexTradeDetails/TtILnkdSttimInstr- Total linked settlement instructions (element)




Total linked settlement instructions. Defines the declared number of component

Description trades.
Type Max3Int
Source <xs:element name=""TtILnkdSttImInstr" ype="Max3Int" />

ComplexTradeDetails/Lnk- Complex trade linkage (element)

Description | Optional complex trade linkage
Type ComplexTradeLinkage
Source <xs:element name=""Lnk" type:"CompIexTradeLinkage" minoccurs="0" />

ComplexTradeLinkage- Complex trade linkage (complex type)

Description | Complex trade linkage
Type Derivative of type: Max16Text

Name Description Type
Attributes RefCode Complex trade linked ComplexTradeLinkedReferenceCodes

reference codes
<xs:complexType name:"CompIexTradeLinkage" >
<xs:simpleContent>
<xs:extension base=""Max16Text" >

Source < xs:attribute name="RefCode" type="ComplexTradeLinkedReferenceCodes"

use="required" />
</xs:extension>

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

ComplexTradeLinkedReferenceCodes- Complex trade linked reference codes (simple type)

Description

Complex trade linked reference codes

Type

Derivative of type: xs:string

Format

Code Description
WITHSettled with
BEFO Settled before
AFTE Settled after

Source

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

Derivative of type: xs:string




Code Description
Format BILA Bilaterally declared complex trade
UNIL Unilaterally declared complex trade
<xs:simpleType name:"CompIexTradeType" >
<xsirestriction base="XS:String" >
Source <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="CountryCode" >
<xs:restriction base:"XSZString" >
Source

<xs:pattern value="[A-Z]{2,2}" 1>

</xs:restriction>
<Ixs:simpleType>

CurrencyAndéDecimalAmount- Currency and 6-decimal amount (complex type)

Description | Currency and amount
Type Derivative of type: Amount6Decimal

Name Description  Type
Attributes Cey Currency CurrencyCode

code SHEEReate
<xs:complexType name:"CurrencyAndGDecimaIAmount" >
<xs:simpleContent>
<xs:extension base="Amount6Decimal” >

Source

< xs:attribute name="CcCy" type:"CUI'I’enC)/COdE'I use:"rGQUired" >
</xs:extension>

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

CurrencyAndAmount- Currency and amount (complex type)

Description | Currency and amount

Type Derivative of type: Amount
Name Description  Type

Attributes Cey Currency CutrencvCode

code SHEIERtE
<xs:complexType name:"CurrencyAndAmount" >
<xs:simpleContent>
Source

<xs:extension base="Amount" >
< xs:attribute name="CCY" type="CurrencyCode" use="required" />




</xs:extension>

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

CurrencyCode- Currency code (simple type)

Description | Currency code
Type Derivative of type: xs:string
Format xs:pattern=[A-Z]{3,3}
<xs:simpleType name:"CurrencyCode" >
<xs:restriction base:"XSZString" >
Source

<xs:pattern value:"[A-Z] {3,3}" />

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

CustodianParty- Custodian details (complex type)

Description

Custodian details

Component
elements

81c{0,1}
KDPwMmbld{0,1}
DssMmbld{0,1}
priryid{0,1}
safacct{0,1}

Source

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

<xs:element name="BIC" type="BICldentifier" minoccurs="0" />

<xs:element name="KDPWMmbld" type:"KDPWMemberIdentifier"
minOccurs="0" />

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

<xs:element name="Prtryld" type="Max70Text" minoccurs="0" />

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

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

CustodianParty/BIC- BIC identifier (element)

Description | Financial institution BIC identifier
Type BiCldentifier
Source <xs:element name="BIC" type:"B|C|dentifier" minOccurs="0" />

CustodianParty/KDPWMmbld- KDPW member identifier (element)

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

/>

CustodianParty/DSSMmbld- DSS member identifier (element)




Description | DSS member identifier
Type DSSMemberldentifier
Source <xs:element name="DSSMmbld" type:"DSSMemberIdentifier" minoccurs="0" />

CustodianParty/Prtryld- Proprietary identification (element)

Description | Proprietary identification
Type Max70Text
Source <xs:element name="Prtryld" type="Max70Text" minoccurs="0" />

CustodianPart

y/SafAcct- Safekeeping account (element)

Description | Safekeeping 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
DtTm

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:"|SODatETime" />

DeliveringPart

iesAndAccount- Delivering side details (complex type)

Description

Delivering (selling) party details

Component
elements

sellrbtls{0,1}

DivrgAqtDtis{0,1}
DivrrsCtdnDtIs{0,1}




AcctWthinstnDtls{0,1}
kopwcClIntDils{0,1}
MktPregRef{0,1}
cx1xbils{0,1}
Addtinf{0,1}

Source

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

<xs:element name="SellrDtls" type:"TradingParty" minOccurs="0" />
<xs:element name=""DIVrgAgtDtls" type="SettlementParty" minoccurs="0" />
<xs:element name=""DIvrrsCtdnDtls" type:"CUStOdianPal’ty" minOccurs="0" />
<xs:element name="AcCtWthInstnDtls" yype="CashParty" minoccurs="0" />
<xs:element name="KDPWCIntDtls" type:"KDPWC”ent" minOccurs="0" />
<xs:element name="MKtPrcgRef" type="Max16Text" minoccurs="0" />
<xs:element name=""CXTXDtls" type:"CompIexTradeDetaiIs" minOccurs="0" />
<xs:element name="AddtlInf" type="Max140Text" minoccurs="0" />

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

DeliveringPartiesAndAccount/SellrDtls- Seller details (element)

Description | Seller details
Type TradingParty

Source

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

DeliveringPartiesAndAccount/DlvrgAgtDtls- Delivering agent details (element)

Description | Delivering agent details
Type SettlementParty
Source <xs:element name:"D|Vl’gAgtDt|S" type:"SettIementParty" minOccurs="0" />

DeliveringPartiesAndAccount/DlvrrsCtdnDtls- Custodian details (element)

Description | Deliverer’'s custodian details
Type CustodianParty

Source

<xs:element name=""DIvrrsCtdnDtls" type:"CustodianParty" minOccurs="0" />

DeliveringPartiesAndAccount/AcctWthinstnDtls- Paying institution details (element)

Description | Delivering party’s cash settlement institution
Type CashParty
Source <xs:element name="AcCtWthInstnDtls" type="CashParty" minoccurs="0" />

DeliveringPartiesAndAccount/KDPWCIntDtls- NKK (element)

Description | NKK identifier specified in collateral deposit and withdrawal instructions
Type KDPWClient
Source <xs:element name="KDPW(CIntDtls" type="KDPWClient" minoccurs="0" />




DeliveringPart

iesAndAccount/MktPrcgRef- Market preceding reference (element)

Description | Market preceding reference of sale
Type Max16Text
Source <xs:element name=""M ktPrchef" type="Max16Text" minoccurs="0" />

DeliveringPart

iesAndAccount/CxTxDtls- Complex trade details (element)

Description | Complex trade details
Type ComplexTradeDetails
Source <xs:element name="CXTXDtls" type="ComplexTradeDetails" minoccurs="0" />

DeliveringPart

iesAndAccount/Addtlinf- Additional information (element)

Description | Additional information
Type Max140Text
Source <xs:element name="AddtlInf" type="Max140Text" minoccurs="0" />

FinanciallnstrumentQuantity- Financial instrument quantity (complex type)

Description | Financial instrument quantity in units or face amount
Component | Unit{0,1}
elements FaceAmt{0,1}
<xs:complexType name:"FinanciaIInstrumentQuantity" >
<xs:sequence >
Source <xs:element name="UnIit" type="Max11Int" minoccurs="0" />

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

</xs:sequence>

</xs:complexType>

FinanciallnstrumentQuantity/Unit- Unit (element)

Description | Unit
Type Max11int
Source <xs:element name="UnIt" type="Max11lInt" minoccurs="0" />

FinanciallnstrumentQuantity/FaceAmt- Face amount (element)

Description | Face amount
Type Amount
Source <xs:element name=""FaceAmt" type="Amount" minoccurs="0" />

DSSMemberld

entifier- DSS member identifier (complex type)

Description | DSS member identifier
Component | DSS
elements Mmbid




Source

<xs:complexType name="DSSMemberldentifier" >
<xs:sequence >
<xs:element name="DSS" type="Max8Text" />
<xs:element name="Mmbld" type="Max34Text" />

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

DSSMemberld

entifier/DSS- Data source issuer (element)

Description | 1SO15022 data source issuer
Type Max8Text
Source <xs:element name="DSS" type=""Max8Text" />

DSSMemberld

entifier/Mmbld- Data source issuer member identifier (element)

Description | Data source issuer member identifier
Type Max34Text
Source <xs:element name="Mmbld" type="Max34Text" />

FunctionOfMe

ssage- Function of message (simple type)

Description | Function of message
Type Derivative of type: xs:string
Format Code Description
NEWMNew message
<xs:simpleType name:"FunctionOfMessage" >
<xs:restriction base:"XSZString" >
Source <xs:enumeration value=" NEWM" />

</xs:restriction>
<Ixs:simpleType>

Generallnform

ation- General information (complex type)

Description

General information

Component
elements

InstrTp
SndrMsgRef
FuncOfMsqg
crentTm{0,1}

Lnk{0,1}

Source

<xs:complexType name="Generallnformation" >
<xs:sequence >
<xs:element name=""1InstrTp" type:"|nStI’UCti0nTyp6" >
<xs:element name="Sndr|\/|SgRef" type="Max16Text" />
<xs:element name:"FunCOfMSg" type:"FUﬂCtiOﬂOfMGSS&gE" />
<xs:element name="CreDtTm" type="DateAndDate TimeChoice" minoccurs="0" />
<xs:element name=""Lnk" type:"LinkageS" minoccurs="0" />

</xs:sequence>

</xs:complexType>

Generallnform

ation/InstrTp- Instruction type (element)




Description | Instruction type

Type InstructionType
Source <xs:element name=""INStrTp" type="InstructionType" />

Generallnformation/SndrMsgRef- Sender message reference (element)

Description | Sender message reference

Type Max16Text

Source <xs:element name:"SI’]drMSgRef" type="Max16Text" />

Generallnformation/FuncOfMsg- Function of message (element)

Description | Function of message

Type FunctionOfMessage

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

Generallnformation/CreDtTm- Creation date and time (element)

Description | Creation date and time

Type DateAndDateTimeChoice

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

Generallnformation/Lnk- Linkages (element)

Description | Linkages to other messages

Type Linkages
Source <xs:element name=""LNK" type="Linkages" minoccurs="0" />

IBAN- IBAN (simple type)

Description | Settlement bank account number

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




Code Description

DN  Delivery without payment

DP  Delivery with payment

PN  Receipt without payment

PP Receipt with payment
Market instruction without

Format ZN payment
7p Instruction with reversed
payment
Market instruction with
ZS
payment

OP  Status change instruction

<xs:simpleType name:"|I’]Stl‘UCtiOI']Ty[I)e'l >
<xs:restriction base:"XSZStl'ing" >

<xs:enumeration value="DN" />
<xs:enumeration value="DP" />
<xs:enumeration value="PN" />
Source <xs:enumeration value:::PP" />

<xs:enumeration value="ZN" />

<xs:enumeration value="ZP" />

<xs:enumeration value="ZS" />

<xs:enumeration value="OP" />

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

ISINIdentifier- ISIN identifier (simple type)

Description | Financial instrument ISIN identifier
Type Derivative of type: xs:string

Min. length=12

Format Max. length=12

<xs:simpleType name=""ISINIdentifier" >
<xs:restriction base:"XSZStl’ing" >
<xs:whiteSpace value="co0llapse” />
Source <xs:minLength value="12" />
<xs:maxLength value="12" >

</xs:restriction>
<Ixs:simpleType>

ISODate- Date (typ prosty)

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
elements

KDPWClntld

Source

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

<xs:element name="KDPWClIntld" type="Max8Text" />

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

KDPWClient/KDPWClIntld- NKK identifier (element)

Description | Client or client group identifier
Type Max8Text
Source <xs:element name="KDPWZClIntld" type="Max8Text" />

KDPWDocument- KDPW system message (complex type)

Description | KDPW system message

Name Description Type
Attributes | Sndr Sender KDPWMemberldentifier

Rcvr Receiver KDPWMemberldentifier
;zmgg?sent sese.sts.005.01{1,unbounded}

<xs:complexType name="KDPWDocument" >

<xs:seguence >
<xs:element name=""'5€5€.5t5.005.01" type=""sese.5t5.005.01"

Source maxOccurs="Unbounded" />

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

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

KDPWDocument/sese.sts.005.01- Clearing instruction status (element)

Description

Clearing instruction status

Type

sese.sts.005.01




Source

<xs:element name="5€5€.5t5.005.01" type="sese.sts.005.01" maxoccurs="unbounded"

>

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:"COHapSE" />

Source

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

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

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" >

<xs:restriction base="XS:String" >
<xs:whiteSpace value:"CO”apse" >

Source

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

</xs:restriction>
<Ixs:simpleType>

KDPWSettlem

entTransactionType- KDPW settlement transaction type (simple type)

Description | KDPW settlement transaction type
Type Derivative of type: xs:string
Format Min. length=2
Max. length=2
<xs:simpleType name="KDPWSettlementTransactionType" >
<xs:restriction base="XS:String" >
<xs:whiteSpace value:"CO”apse" >
Source <xs:minLength value="2" />
<xs:maxLength value="2" />
</xs:restriction>
</xs:simpleType>
Linkages- Linkages (complex type)
Description | Linkages to other messages




Component
elements

ritdref{0,unbounded}
cmonRef{0,1}
mktRef{0,1}
AcctsverRef{0,1}
RitdReqRef{0,1}

LndgBrrwgRef{0,1}
caref{0,1}

Source

<xs:complexType name="LinkageS" >
<xs:sequence >
<xs:element name="RItdRef" type="Max16Text" minOccurs="0
maxOccurs="Unbounded" />
<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="RItdReqRef" type="Max16Text" minoccurs="0" />
<xs:element name:"Lnngl’ngRef" type="Max16Text" minoccurs="0" />
<xs:element name="CARef" type="Max16Text" minoccurs="0" />

</xs:sequence>
<Ixs:complexType>

Linkages/RItdRef- Related reference (element)

Description | Related reference of settlement
Type Max16Text

<xs:element name="RItdRef" type="Max16Text" minoccurs="0"
Source

maxOccurs=""Unbounded" />

Linkages/CmonRef- Common reference (element)

Description | Counterparties’ common trade reference. Used to match instructions.
Type Max16Text
Source <xs:element name="CMONRef" type="Max16Text" minoccurs="0" />

Linkages/MktRef- Market reference (element)

Description

Settlement instruction market reference

Type

Max16Text

Source

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

Linkages/AcctSvcrRef- Account servicer reference (element)

Description | Settlement instruction KDPW reference
Type Max16Text
Source <xs:element name="AcctSvcrRef" type="Max16Text" minoccurs="0" />

Linkages/RItdReqRef- Related request reference (element)

Description

Related request reference




Type

Max16Text

Source

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

Linkages/LndgBrrwgRef- Lending/Borrowing reference (element)

Description | Lending/Borrowing reference. Mandatory to close a loan.
Type Max16Text
Source <xs:element name:"LI"IngrngRef" type="Max16Text" minoccurs="0" />

Linkages/CARef- CA reference (element)

CA reference. Field populated for instructions generated in corporate actions

Description .
processing.
Type Max16Text
Source <xs:element name="CARef" type="Max16Text" minoccurs="0" />

MatchType- Match type (simple type)

Description

Match type

Type

Derivative of type: xs:string

Format

Code Description

No matching

Tolerance not excluded
Matching without tolerance
Matching with tolerance
Trilateral matching

wwo z

Source

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

. p— ] ) mn
<xs:enumeration value="N"' />

. p— ] ) mn
<xs:enumeration value="0" />

. p— ] ) n
<xs:enumeration value="B" />
<xs:enumeration value=""T " />
<xs:enumeration value="3" />

</xs:restriction>
<Ixs:simpleType>

Max3Int- Integer (simple type)

Description | Integer, max. length 3 digits
Type Derivative of type: xs:integer

Number of characters=3
Format .

Min. value=0

<xs:simpleType name=""Max3Int" >

<xsirestriction base="XS:integer" >

Source

<xs:totalDigits value="3" />

. . p— ] ) mn
<xs:mininclusive value="0" />




</xs:restriction>
<Ixs:simpleType>

Max1lint- Integer (simple type)

Description | Integer, max. length 11 digits
Type Derivative of type: xs:integer
Number of characters=11
Format .
Min. value=0
<xs:simpleType name="Max11Int" >
<xs:restriction base:"xs:integer" >
Source <xs:totalDigits value="11" />
<xs:mininclusive value="0" />
</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" >
</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- Te

Xt (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" >
<xsirestriction base="XS:String" >
Source <xs:minLength value="1" />
<xs:maxLength value="16" />
</xs:restriction>
</xs:simpleType>
Max16TextCollapse- Text (simple type)
Description | Text, max. length 16 characters
Type Derivative of type: xs:string
Format Min. length=1
Max. length=16
<xs:simpleType name:"MaX].GTeXtCO'|ap59" >
<xs:restriction base="XS:String" >
<xs:whiteSpace value:"CO”apse" >
Source

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

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

Max34Text- Text (simple type)

Description | Text, max. length 34 characters
Type Derivative of type: xs:string
Min. length=1
Format
Max. length=34
<xs:simpleType name=""Max34Text" >
<xs:restriction base:"XSIString" >
<xs:whiteSpace value="co0llapse” />
Source

<xs:minLength value="1" />
<xs:maxLength value="34" >

</xs:restriction>
<Ixs:simpleType>

Max35Text- Text (simple type)

Description | Text, max. length 35 characters
Type Derivative of type: xs:string
Min. length=1
Format
Max. length=35
<xs:simpleType name="Max35Text" >
Source <xs:restriction base:"XS:String" >

<xs:whiteSpace value="co0llapse” />




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

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

Max70Text- Text (simple type)

Description | Text, max. length 70 characters
Type Derivative of type: xs:string
Min. length=1
Format
Max. length=70
<xs:simpleType name="Max70Text" >
<xsirestriction base="XS:String" >
<xs:whiteSpace value:"COHapSE" />
Source

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

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

Max140Text- Text (simple type)

Description | Text, max. length 140 characters
Type Derivative of type: xs:string
Min. length=1
Format
Max. length=140
<xs:simpleType name="Max140Text" >
<xs:restriction base="XS:String" >
Source <xs:minLength value="1" />
<xs:maxLength value="140" />
</xs:restriction>
<Ixs:simpleType>
MiCldentifier- MIC identifier (simple type)
Description | MIC identifier
Type Derivative of type: xs:string
Format Min. length=4
Max. length=4
<xs:simpleType name=""MICldentifier" >
<xs:restriction base:"XSIString" >
<xs:whiteSpace value="co0llapse” />
Source

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

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

OpenCloselndicator- Open/Close position indicator (simple type)




Description | Open/Close position indicator

Type Derivative of type: xs:string
CodeDescription

Format O Open
C Close
<xs:simpleType name:"OpenC|OSE|ndiC8.t0I'" >

<xsirestriction base="XS:String" >
Source <xs:enumeration value="0" />

. ] ) mn
<xs:enumeration value="C" />

</xs:restriction>
<Ixs:simpleType>

PlaceOfSafekeeping- Place of safekeeping (complex type)

Description

Place of safekeeping

Component
elements

PlcCd
Bl

Source

<xs:complexType name:"PIaceOfSafekeeping" >
<xs:sequence >
<xs:element name="PlcCd" type:"PIaceOfSafekeepingCode" >
<xs:element name="BIC" type="BICldentifier" />

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

PlaceOfSafekeeping/PlcCd- Place code (element)

Description

Place code

Type

PlaceOfSafekeepingCode

Source

<xs:element name="P1lcCd" ype="PlaceOfSafekeepingCode" />

PlaceOfSafekeeping/BIC- BIC identifier (element)

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

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="PlaceOfSafekeepingCode" >

<xsirestriction 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

Foreign counterparty place of settlement

Component
elements

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

Source

<xs:complexType name="PlaceOfSettlement" >
<xs:sequence >
<xs:choice >
<xs:element name="BIC" type="BICldentifier" minoccurs="0" />
<xs:element name:"CntryCd" type:"COUr]tl'yCOdE'I minOccurs="0" />
</xs:choice>
<xs:element name:"PngDt" 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- Foreign counterparty depository settlement date and time

(element)

Description | Foreign counterparty depository settlement date and time

Type DateAndDateTimeChoice

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

Reason- (complex type)

Component |RsnTp
elements rRsnTxt{0,1}
<xs:complexType name="Reason" >
<Xs:sequence >
Source xs:seau

<xs:element name:"RsnTp" type:"COde4TEXt" />

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




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

Reason/RsnTp- Reason code (element)

Description | Reason code

Type Code4Text

Source <xs:element name:"RsnTp" type="Coded Text" />

Reason/RsnTxt- Reason text (element)

Description

Reason text

Type

Max140Text

Source

<xs:element name="RsnTxt" type:"MaX140TeXt" minOccurs="0" />

ReceivingParti

esAndAccount- Receiving side details (complex type)

Description

Receiving (buying) party details

Component
elements

BuyrDtis{0,1}
RevgAqibils{0,1}
RevrsCtdnDtIs{0,1}

PnalnstnDtls{0,1}
kDPwcIntDtIs{0,1}
MktPregref{0,1}
cx1xDtis{0,1}
Addtlini{0,1}

Source

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

<xs:element name="BuUyrDtls" ype="TradingParty" minoccurs="0" />
<xs:element name:"RCVgAgtDﬂS" type:"SettIementParty" minOccurs="0" />
<xs:element name="RcvrsCtdnDtls" type="CustodianParty" minoccurs="0" />
<xs:element name:"PnngtnDtlS" type:"CaShPal’ty" minOccurs="0" />
<xs:element name="KDPW(CIntDtls" type="KDPWClient" minoccurs="0" />
<xs:element name="MKtPrcgRef" type="Max16Text" minoccurs="0" />
<xs:element name=""CXTXDtls" type:"CompIexTradeDetaiIs" minOccurs="0" />
<xs:element name="AddtlInf" type="Max140Text" minoccurs="0" />

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

ReceivingPart

iesAndAccount/BuyrDtls- Buyer details (element)

Description | Buyer details
Type TradingParty
Source <xs:element name:"Buyl’DﬂS" type:"TradingParty" minOccurs="0" />

ReceivingPart

iesAndAccount/RcvgAgtDtls- Receiving agent details (element)

Description

Receiving agent details

Type

SettlementParty




Source

<xs:element name="RCVgAQGtDtls" type="SettlementParty" minoccurs="0" />

ReceivingPart

iesAndAccount/RecvrsCtdnDtls- Custodian details (element)

Description | Receiver’s custodian details
Type CustodianParty
Source <xs:element name="RcvrsCtdnDtls" type="CustodianParty" minoccurs="0" />

ReceivingPart

iesAndAccount/PnginstnDtls- Paying institution details (element)

Description | Receiving party’s cash settlement institution
Type CashParty
Source <xs:element name="PngInstnDtls" tpe="CashParty" minoccurs="0" />

ReceivingPart

iesAndAccount/KDPWCIntDtls- NKK (element)

Description | NKK identifier specified in collateral deposit and withdrawal instructions
Type KDPWClient
Source <xs:element name="KDPWCIntDtls" type:"KDPWC”ent" minOccurs="0" />

ReceivingPart

iesAndAccount/MktPrcgRef- Market preceding reference (element)

Description | Market preceding reference of purchase
Type Max16Text
Source <xs:element name=""M ktPngREf" type="Max16Text" minoccurs="0" />

ReceivingPart

iesAndAccount/CxTxDtls- Complex trade details (element)

Description | Complex trade details
Type ComplexTradeDetails
Source <xs:element name="CXTXDtls" type="ComplexTradeDetails" minoccurs="0" />

ReceivingPart

iesAndAccount/Addtlinf- Additional information (element)

Description | Additional information
Type Max140Text
Source <xs:element name="AddtlInf" type="Max140Text" minoccurs="0" />
RepoAmount- Amount (simple type)
Description | Amount
Type Derivative of type: xs:decimal
Min. value =-1000000000000
Format Max. value =1000000000000

Number of decimal places =2
Number of characters =14




Source

<xs:simpleType name="RepoAmount" >
<xs:restriction base=""XS:decimal" >
<xs:minExclusive value="-1000000000000" />
<xs:maxExclusive value="1000000000000" />
<xs:fractionDigits value="2" 1>
<xs:totalDigits value="14" />

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

RepoCurrencyAndAmount- Repo currency and amount (complex type)

Description | Repo currency and amount
Type Derivative of type: RepoAmount

Name Description  Type
Attributes Cey Currency CurrencyCode

code SHIEIEE0te
<xs:complexType name:"RepoCurrencyAndAmount" >
<xs:simpleContent>
<xs:extension base=""RepoAmount” >

Source

< xs:attribute name="Ccy" type:"(:uI'I’el']CyCOdE'I use:"re(]UiI’Ed" >
</xs.extension>

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

RepoDetails- Repo details (complex type)

Description

Repo details

Component
elements

RpTp
Rpref{0,1}
RocClsgpt{0,1}
RpRateTp{0,1}
rpAmt{0,1}

Source

<xs:complexType name:"RepODeta"S" >
<xs:sequence >
<xs:element name="RpTp" type="RepoTransactionType" />
<xs:element name="RpRef" type="Max16Text" minoccurs="0" />
<xs:element name:"RpC|Sth" type="1SODate" minoccurs="0" />
<xs:element name="RpRateTp" type="RepoRateType" minoccurs="0" />
<xs:element name="RpAmt" type:"RepoCurrencyAndAmount" minOccurs="0" />

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

RepoDetails/R

pTp- Repo type (element)

Description

Repo type

Type

RepoTransactionType

Source

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

RepoDetails/R

pRef- Repo reference (element)




Description | Repo reference
Type Max16Text
Source <xs:element name:"RpREf" type="Max16Text" minoccurs="0" />

RepoDetails/RpClsgDt- Repo closing date (element)

Description | Repo closing date
Type ISODate
Source <xs:element name="RpPCIsgDt" type="1SODate" minoccurs="0" />

RepoDetails/RpRateTp- Repo rate type (element)

Repo rate type. Field populated for sale repos. Allowed values: S-fixed rate; Z-

Description floating rate; K-incremental amount
Type RepoRateType
Source <xs:element name="RpRateTp" type="RepoRateType" minoccurs="0" />

RepoDetails/RpAmt- Repo currency and rate/amount (element)

Repo currency and rate/amount. Depending on the repo rate type value: fixed

Description rate; floating rate; or repo incremental amount.
Type RepoCurrencyAndAmount
Source <xs:element name="RpAMLt" type="RepoCurrencyAndAmount" minoccurs="0" />

RepoRateType- Repo rate type (simple type)

Description | Repo rate type
Type Derivative of type: xs:string
Min. length=1
Format
Max. length=4
<xs:simpleType name='"RepoRateType" >
<xs:restriction base="XS:String" >
<xs:whiteSpace value:"CO”apse" >
Source <xs:minLength value="1" />
<xs:maxLength value="4" />
</xs:restriction>
<Ixs:simpleType>
RepoTransactionType- Repo transaction type (simple type)
Description | Repo transaction type
Type Derivative of type: xs:string
Min. length=1
Format
Max. length=4
Source <xs:simpleType name="RepoTransactionType" >

<xsirestriction base="XS:String" >




<xs:whiteSpace value="co0llapse” />
<xs:minLength value="1" />
<xs:maxLength value="4" />

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

SettlementinstructionDetails- Settlement instruction details (complex type)

Description

Settlement instruction 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
ReqgdsSttimOQty
stiimTxTp{0,1}

kKDPwsttimTxTp{0,1}
HidInd

cacd{0,1}
TxPhs{0,1}
SttImDtTm
EsttimDtTm{0,1}
ownrChnaglnd{0,1}
michTp{0,1}
sttimsys{0,1}
Cshsttimsys{0,1}

Accptglnstn{0,1}
DIvrgSdDtls
RcvgSdDtls
plcofsttim{0,1}
PlcOfsafkpg{0,1}
DealAmt{0,1}
sttimAmt{0,1}
othramt{0,1}

rpDtIs{0,1}

Source

<xs:complexType name=""SettlementinstructionDetails" >
<xs:sequence >
<xs:element name="PlcOfTrad" type="Max16TextCollapse" minoccurs="0" />
<xs:element name="KDPWPIcOfTrad" type:"KDPWMarketIdentifier"
minOccurs="0" />
<xs:element name=""TradMode" type:"Max16TextCoIIapse" minOccurs="0" />
<xs:element name="KDPWTradMode" type="Max2Text" minoccurs="0" />
<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" ype="FinancialInstrumentQuantity" />




<xs:element name="SttIMTXTp" type="SettlementTransactionType"
minoccurs="0" />

<xs:element name:"KDPWStﬂmTXTp"
type="KDPWSettlementTransactionType" minoccurs="0" />

<xs:element name="HIdInd" type:"YESNO|ndiC8.t0r" />

<xs:element name="CACd" type:"COde4T8Xt" minOccurs="0" />

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

<xs:element name=""SttImDtTm" type="DateAndDateTimeChoice" />

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

<xs:element name:"OWﬂrChngmd" type:"YESNO|ndicat0r" minOccurs="0" />

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

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

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

<xs:element name="AccptgInstn” type="KDPWMemberldentifier" minoccurs="0"

/>
<xs:element name="DIvrgSdDtls" type="DeliveringPartiesAndAccount" />
<xs:element name:"RCVQSdDﬂS" type:"ReceivingPartiesAndAccount" >
<xs:element name=""PIlcOfSttIm" type:"PIaceOfSettIement" minOccurs="0" />
<xs:element name:"P|COfsafkpg" type:"PIaceOfSafekeeping" minOccurs="0" />
<xs:element name="Deal Amt" typeZ"AmOUI']tAnd Date" minoccurs="0" />
<xs:element name="SttImAmMt" type="CurrencyAnd6DecimalAmount"
minoccurs="0" />
<xs:element name="OthrAmt" type="CurrencyAndAmount" minoccurs="0" />
<xs:element namez"RpDﬂS" type:"RepODeta”S" minOccurs="0" />

</xs:sequence>
<Ixs:complexType>

SettlementinstructionDetails/PIcOfTrad- Place of trading (element)

Description | Place of trading

Type Max16TextCollapse

Source <xs:element name="PlcOfTrad" type="Max16TextCollapse" minoccurs="0" />

SettlementinstructionDetails/KDPWPIcOfTrad- KDPW place of trading (element)
Description | KDPW place of trading

Type KDPWMarketldentifier

<xs:element name="KDPWPIcOfTrad" type:"KDPWMarketIdentifier"

Source
minOccurs="0" />

SettlementinstructionDetails/TradMode- Trading mode (element)
Description | Trading mode

Type Max16TextCollapse

Source <xs:element name=""TradMode" type="Max16TextCoIIapse" minoccurs="0" />

SettlementinstructionDetails/KDPWTradMode- KDPW trading mode (element)



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

SettlementinstructionDetails/OpnClsPosind- Open/Close position indicator (element)

Description | Open/Close position indicator
Type OpenCloselndicator
Source <xs:element name:"OpnC|SPOS|nd" type:"OpenCIoseIndicator" minoccurs="0" />

SettlementinstructionDetails/ShrtSalelnd- Short sale indicator (element)

Description | Short sale indicator
Type YesNolndicator
Source <xs:element name=""ShrtSalelnd" type:"YeSNO|ndiC8.t0I’" minOccurs="0" />

SettlementinstructionDetails/TradDtTm- Trade date and time (element)

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

SettlementinstructionDetails/ISIN- ISIN identifier (element)

Description | Financial instrument identifier
Type ISINIdentifier
Source <xs:element name="I1SIN" type="ISINIdentifier" />

SettlementinstructionDetails/ReqdSttimQty- Financial instrument quantity (element)

Description

Financial instrument quantity

Type

FinanciallnstrumentQuantity

Source

<xs:element name="ReqdSttImQty" type="FinancialInstrumentQuantity" />

SettlementinstructionDetails/SttimTxTp- Settlement transaction type (element)

Description | Settlement transaction type
Type SettlementTransactionType
Source <xs:element name:"StﬂmTXTp" type:"SettIementTransactionType" minOccurs="0" />

SettlementinstructionDetails/KDPWSttimTxTp- KDPW settlement transaction type (element)

Description | KDPW settlement transaction type
Type KDPWsSettlementTransactionType
Source <xs:element name="KDPWSttImTXTp" type="KDPWSettlementTransactionType"

minOccurs="0" />




SettlementinstructionDetails/HIdInd- Instruction settlement hold indicator (Hold/Release)

(element)
. Value Y stands for instruction settlement Hold. Value N stands for settlement
Description
Release.
Type YesNolndicator
Source <xs:element name=""HIdInd" type=""YesNolIndicator" />

SettlementinstructionDetails/CACd- CA code (element)

Description | CA code. Populated for instructions generated in corporate actions processing.
Type Code4Text
Source <xs:element name="CACd" type:"COde4TeXt" minOccurs="0" />

SettlementinstructionDetails/TxPhs- Transaction phase (element)

Description | Transaction phase
Type Code4Text
Source <xs:element name=""TXPhs" type="Code4Text" minoccurs="0" />

SettlementinstructionDetails/SttimDtTm- Instruction settlement date and time (element)

Description

Instruction settlement date and time

Type

DateAndDateTimeChoice

Source

<xs:element name=""SttImDtTm" wype="DateAndDateTimeChoice" />

SettlementinstructionDetails/ESttimDtTm- Expected/Actual settlement date and time (element)

Expected settlement date for instructions pending settlement or actual settlement

Description date for settled instructions.
Type DateAndDateTimeChoice
Source <xs:element name="ESttImDtTm" type:"DateAndD&tETimGChOiCE" minOccurs="0" />

SettlementinstructionDetails/OwnrChngind- Owner change indicator (element)

Owner change indicator. Used to indicate change of beneficial owner of

Description L
securities.
Type YesNolndicator
Source <xs:element name="OWI’]rChng|nd" type=""YesNolIndicator" minoccurs="0" />

SettlementinstructionDetails/MtchTp- Match type (element)

Description | Match type
Type MatchType
Source <xs:element name:"MtCth" type:"MatChTypE" minOccurs="0" />

SettlementinstructionDetails/SttimSys- Settlement system (element)

Description

Securities settlement system




Type

SettlementSystem

Source

<xs:element name="SttIMSys" type="SettlementSystem" minoccurs="0" />

SettlementinstructionDetails/CshSttimSys- Cash settlement system (element)

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

SettlementinstructionDetails/Accptginstn- Accepting institution identifier (element)

Accepting institution identifier. Field populated for instructions subject to

Description
acceptance.
Type KDPWMemberldentifier
Source <xs:element name="Accptglnstn” yype="KDPWMemberldentifier" minoccurs="0" />

SettlementinstructionDetails/DlvrgSdDtls- Delivering side details (element)

Description | Delivering side institutions and accounts
Type DeliveringPartiesAndAccount
Source <xs:element name:"D|VrngDt|S" type:"DeIiveringPartiesAndAccount" />

SettlementinstructionDetails/RcvgSdDtls- Receiving side details (element)

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

SettlementinstructionDetails/PlcOfSttim- Foreign counterparty place of settlement (element)

Description | Foreign counterparty place of settlement
Type PlaceOfSettlement
Source <xs:element name=""PIlcOfSttIm" type:"PIaceOfSettIement" minOccurs="0" />

SettlementinstructionDetails/PlcOfSafkpg- Place of safekeeping (element)

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

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

Description | Deal currency and amount net of commission
Type AmountAndDate
Source <xs:element name="Deal Amt" type="AmountAndDate" minoccurs="0" />

SettlementinstructionDetails/SttimAmt- Settlement currency and amount (element)




Description | Settlement currency and amount
Type CurrencyAnd6DecimalAmount
Source <xs:element name="SttImAmMt" type="CurrencyAndé6Decimal Amount"

minOccurs="0" />

SettlementinstructionDetails/OthrAmt- Reporting currency and amount (element)

Description | Reporting currency and amount
Type CurrencyAndAmount
Source <xs:element name="0OthrAmt" type:"CurrencyAndAmount" minoccurs="0" />

SettlementinstructionDetails/RpDtls- Repo details (element)

Description | Repo transaction details
Type RepoDetails
Source <xs:element name="RpPDtIs" type="RepoDetails" minoccurs="0" />

SettlementPar

ty- Settlement agent (complex type)

Description

Settlement agent

Component
elements

81c{0,1}
KDPwMmbld{0,1}
DssMmblid{0,1}
priryid{0,1}
kpPwsafAcct{0,1}
BalTp{0,1}

Source

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

<xs:element name="BIC" type="BICldentifier" minoccurs="0" />

<xs:element name="KDPWMmbld" type:"KDPWMemberIdentifier"
minOccurs="0" />

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

<xs:element name="Prtryld" type="Max70Text" minoccurs="0" />

<xs:element name="KDPWSafAcct" type:"MaX16T6XtC0||apS€" minOccurs="0" />

<xs:element name="Ba|Tp" type="C0de4TeXt" 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‘" minOccurs="0" />

SettlementPar

ty/KDPWMmbIld- KDPW member identifier (element)

Description

KDPW member identifier

Type

KDPWMemberldentifier




Source

<xs:element name="KDPWMmbId" type="KDPWMemberldentifier" minoccurs="0"

/>

SettlementPar

ty/DSSMmbld- DSS member identifier (element)

Description | DSS member identifier
Type DSSMemberldentifier
Source <xs:element name="DSSMmbId" type:"DSSMemberIdentifier" minoccurs="0" />

SettlementPar

ty/Prtryld- Proprietary identification (element)

Description | Proprietary identification
Type Max70Text
Source <xs:element name:"PI’try|d" type:"MaX70TeXt" minOccurs="0" />

SettlementPar

ty/KDPWSafAcct- KDPW safekeeping account (element)

KDPW entity account identifier for KDPW or other identifier for a foreign

Description | oo nterparty.
Type Max16TextCollapse
Source <xs:element name="KDPWSafAcct" type="Max16TextCollapse" minoccurs="0" />

SettlementPar

ty/BalTp- Balance type (element)

Description | Balance type
Type Code4Text
Source <xs:element name:"Ba|Tp" type:"COde4TeXt" minOccurs="0" />

SettlementSystem- Settlement system (simple type)

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

Code Description
Format RTGS Gross settlement

MB  Multilateral settlement

<xs:simpleType name:"SettIementSystem" >

<xs:restriction base="XS:String" >

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

<xs:enumeration value="MB" />

</xs:restriction>

<Ixs:simpleType>

SettlementTral

nsactionType- ISO transaction type (simple type)

Description | ISO settlement transaction type
Type Derivative of type: xs:string
Format Min. length=4

Max. length=4




Source

<xs:simpleType name=""SettlementTransactionType" >
<xs:restriction base:"XSZString" >
<xs:whiteSpace value="C0||apSE" >
<xs:minLength value="4" />
<xs:maxLength value="4" />

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

Status- (compl

ex type)

Component
elements

StsCd
rsn{0,1}

<xs:complexType name="'Status" >
<xs:sequence >

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

Source
<xs:element name="RSsN" type="Reason" minoccurs="0" />
</xs:sequence>

</xs:complexType>
Status/StsCd- Status code (element)
Description | Status code
Type Code4Text
Source <xs:element name=""StsCd" type="Coded Text" />

Status/Rsn- R

eason (element)

Description

Reason

Type

Reason

Source

<xs:element name="RsN" type="Reason" minoccurs="0" />

TradingParty-

Trading party (complex type)

Description

Trading party

Component
elements

8c{0,1}
KDPwWMmbld{0,1}
DssMmbld{0,1}
priryid{0,1}
safacct{0,1}
prcaRef{0,1}

Source

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

<xs:element name="BIC" type:"B|C|dentifiel’" minoccurs="0" />

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

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

<xs:element name:"Prtry|d" type="Max70Text" minoccurs="0" />

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

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




</xs:sequence>
<Ixs:complexType>

TradingParty/BIC- BIC identifier (element)

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

TradingParty/KDPWMmbld- KDPW member identifier (element)

Description | KDPW member identifier
Type KDPWMemberldentifier
Source <xs:element name="KDPWMmbld" type:"KDPWMemberIdentifier" minOccurs="0"

/>

TradingParty/DSSMmbld- DSS member identifier (element)

Description | DSS member identifier
Type DSSMemberldentifier
Source <xs:element name="DSSMmbld" type="DSSMemberldentifier" minoccurs="0" />

TradingParty/Prtryld- Proprietary identification (element)

Description | Proprietary identification
Type Max70Text
Source <xs:element name:"PI’try|d" type="Max70Text" minoccurs="0" />

TradingParty/SafAcct- Safekeeping account (element)

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

TradingParty/PrcgRef- Preceding reference (element)

Description | Preceding reference
Type Max16Text
Source <xs:element name="PrcgRef" type="Max16Text" 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)




Source

<xs:simpleType name=""YesNolndicator" >
<xs:restriction base:"XS:String" >
<xs:enumeration value="Y"" />
<xs:enumeration value="N"" />

</xs:restriction>
<Ixs:simpleType>

sese.sts.005.0

1- Clearing instruction status (complex type)

Description | Clearing instruction status

GnlInf
Clompo?ent SttimInstrSts
elementS | Stiiminstrbtis

<xs:complexType name="'5€s€.5ts.005.01" >

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

Source

<xs:element name=""SttImInstrSts" type="Status" />

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

sese.sts.005.0

1/Gnlinf- General information (element)

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

sese.sts.005.0

1/SttiminstrSts- Status (element)

Description | Status
Type Status
Source <xs:element name=""SttImInstrSts" type="Status" />

sese.sts.005.0

1/SttiminstrDtls- Clearing instruction details (element)

Description | Clearing instruction details
Type SettlementinstructionDetails
Source <xs:element name="SttImInstrDtls" type="SettlementInstructionDetails" />

<xs:element name=""SttImInstrDtls" wpe="SettlementinstructionDetails" />




