Message structure: Settlement instruction (sese.ins.001.03)

Description:

Settlement instruction the basic message sent by members 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. |or < XML Tag > Name |Mu|tip|icity Type

0 KDPWDocument ﬁzsngg? stem [1.1] |KDPWDocument
0.1 sese.ins.001.03 iii?j&ﬁﬁt [1..n] sese.ins.001.03

1 GnlInf General information [1..1] Generallnformation
1.1 InstrTp Instruction type [1..1] InstructionType

il.7 SndrMsgRef rseigfeegc';‘essage [1.1] | Max16Text

13 FuncOfMsqg ;Lglsiiogréof [1..1] FunctionOfMessage
1.4 CreDtTm tCi:r;]eeation CED AN [0..1] DateAndDateTimeChoice
1.4.1 {or Dt Date [1..1] ISODate

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

1.5 Lnk Linkages [0..1] Linkages

151 PrvsRef Previous reference [0..1] Max16Text

1.5.2 CmonRef Common reference [0..1] Max16Text

153 MktRef Market reference [0..1] Max16Text

154 AcctSvcrRef f;gc;ggé:ervicer [0..1] Max16Text

155 LndgBrrwgRef 'r‘eefg‘:g;]%fo”owmg [0.1] |Max16Text

2 TradDtls Trade details [1..1] TradeDetails

2.1 {or PlcOfTrad Place of trading [0..1] Max16TextCollapse
20 -~ KDPWPICOfTrad :ﬁgg% place of [0.1] |KDPWMarketidentifier
2.3 PlcOfCIr Please of clearing [0..1] PlaceOfClearing
2.3.1 LEI LEI [1..1] LElldentifier




2.4 {or TradMode

25 }Or KDPWTradMode
2.6 OpnCisPosind
2.7 ShrtSalelnd
2.8 TradDtTm
28.1 {or Dt

2.8.2 }°r DtTm

2.9 ISIN

2.10 RegdSttimQty
2.10.1 {or Unit

2.10.2 }or FaceAmt
2.11 Addtlinf

3 SttimDtls

3.1 {or SttimTxTp

3.2 ) or KDPWSttim TxTp
3.3 PrtISttimind
3.4 OptOutCImCd
gl5 OptOutTrfCd
3.6 ExCumcCd

3.7 TxPhs

3.8 SttimDtTm
3.8.1 {or Dt

3.8.2 }°r DtTm

3.9 OwnrChnglind
3.10 MtchTp

3.11 SttimSys

Trading mode [0..1] Max16TextCollapse

NDIE Teling 0.1 | Max2Text

mode E—

Opgrj/CIpse_ [0..1] OpencCloselndicator
position indicator

Short sale indicator [0..1] YesNolndicator

Trade date and time [0..1] DateAndDateTimeChoice
Date [1..1] ISODate

Date and time [1..1] ISODateTime

ISIN identifier [1..1] ISINIdentifier

Financial instrument . . .
quantity [1..1] FinanciallnstrumentQuantity
Unit [1..1] Max14Int

Face amount [1..1] Amount

Addltlon_al [0..1] Max140Text

information e

Settlement details [1..1] SettlementDetails
Settlemgnt [1..1] SettlementTransactionType
transaction type

KDPW gettlement [1..1] KDPWSettlementTransactionType
transaction type

_Parual settlement [0..1] SettlementTransactionCondition5Code
indicator

Qe e [0.1] | Code4Text

claims code —

Cpredi [0.1 |Code4Text

transformation code

Ex/Cum code [0..1] Code4Text

Transaction phase [0..1] Code4Text

tSirt;télement date and [1..1] DateAndDateTimeChoice
Date [1..1] ISODate

Date and time [1..1] ISODateTime

prer change [0..1] YesNolndicator

indicator ——

Match type [0..1] MatchType

Settlement system [0..1] SettlementSystem




Cash settlement

3.12 CshSttimSys

3.13 DIvrgSdDitls
3.13.1 SellrDtls
3.13.1.1 |{or BIC

3.13.1.2 or KDPWMmbld
3.13.1.3 }°r DSSMmbid
3.13.1.3.1 DSS
3.13.1.3.2 Mmbid
3.13.1.4 Prtryld
3.13.1.5 SafAcct
3.13.1.6 PrcgRef
3.13.2 DIvrgAgtDtls
3.13.2.1 |{or BIC

3.13.2.2 | or KDPWMmbld
3.13.2.3 or DSSMmbld
3.13.2.3.1 DSS
3.13.2.3.2 Mmbld
3.13.2.4 }°r Priryld
3.13.2.5 KDPWSafAcct
3.13.3 DlvrrsCtdnDtls
3.13.3.1 [{or BIC

3.13.3.2 | or KDPWMmbld
3.13.3.3 | or DSSMmbid
3.13.3.3.1 DSS
3.13.3.3.2 Mmbld

[0..1] CashSettlementSystem
system
Deli\(ering side [1..1] DeliveringPartiesAndAccount
details
Seller details [0..1] TradingParty
BIC identifier [0..1] BliCldentifier
.KDPW member [0..1] KDPWMemberldentifier
identifier
.DSS .‘T‘ember [0..1] DSSMemberldentifier
identifier
Data source issuer [1..1] Max8Text
Data source issuer [1.1] Max34Text
member identifier - —
Proprietary 1
identification [0-1] Max70Text
sl [0.1] |Max35Text
account E—
Preceding [0.1 |Maxi6Text
reference E—
Delivering agent [0.1] |SettlementParty
details
BIC identifier [1..1] BICIdentifier
.KDP\_A./ member [1..1] KDPWMemberldentifier
identifier
.DSS .".‘embef [1..1] DSSMemberldentifier
identifier
Data source issuer [1..1] Max8Text
Data source issuer [1.1] Max34Text
member identifier - —
Proprietary
identification [1-1] Max70Text
DI Gl [0..1] Max16TextCollapse
account
Custodian details [0..1] CustodianParty
BIC identifier [1..1] BICldentifier
.KDP\_A./ = [1..1] KDPWMemberldentifier
identifier
.DSS .”.“ember [1..1] DSSMemberldentifier
identifier
Data source issuer [1..1] Max8Text
Data source issuer [1.1] Max34Text

member identifier




Proprietary

3.13.3.4 }Or Priryld
3.13.3.5 SafAcct
3.13.4 AcctWthinstnDtls
3.134.1 {or BIC
or
3.13.4.2 } KDPWMmbld
3.13.4.3 CshAcct
3.13.5 KDPWCIntDtls
3.135.1 KDPWClIntld
3.13.6 MktPrcgRef
3.14 RcvgSdDtls
3.14.1 BuyrDtls
3.14.1.1 [{or BIC
3.14.1.2 | or KDPWMmbld
or
3.14.1.3 } DSSMmbld
3.14.1.3.1 DSS
3.14.1.3.2 Mmbld
3.14.1.4 Prtryld
3.14.1.5 SafAcct
3.14.1.6 PrcgRef
3.14.2 RcvgAQtDtls
3.14.21 [{or BIC
3.14.2.2 | or KDPWMmbld
3.14.2.3 | or DSSMmbld
3.14.2.3.1 DSS
3.14.2.3.2 Mmbld

identification [1-1] Max70Text

ElaEEg [0.1] |Max35Text

account —

Paying institution

details [0..1] CashParty

BIC identifier [1..1] BICldentifier

.KDPW member [1..1] KDPWMemberldentifier
identifier

IBAN [0..1] IBAN

NKK [0..1] KDPWClient

NKK identifier [1..1] Max8Text

Market preceding [0.1] Max16Text

reference —

Recgiving side [1..1] ReceivingPartiesAndAccount
details

Buyer details [0..1] TradingParty

BIC identifier [0..1] BICldentifier

.KDP\.A./ member [0..1] KDPWMemberldentifier
identifier

.DSS .”.‘embef [0..1] DSSMemberldentifier
identifier

Data source issuer [1..1] Max8Text

Data source issuer [1.1] Max34Text

member identifier - —

Proprietary 1

identification [0-1] MaxyOText

SEE ) [0.1] |Max35Text

account —

Preceding [0.1] |Max16Text

reference S

Recgiving L [0..1] SettlementParty

details

BIC identifier [1..1] BICldentifier

.KDP\.A./ T2 [1..1] KDPWMemberldentifier
identifier

.DSS .member [1..1] DSSMemberldentifier
identifier

Data source issuer [1..1] Max8Text

Data source issuer [1.1] Max34Text

member identifier




or Proprietary
3.14.2.4 } Prtryld identification [1.1] | Max70Text
3.14.2.5 KDPWSafAcct [\OPW safekeeping | 15 4 | Maxi6TextCollapse
—————== l|account
3.14.3 RcvrsCtdnDtls Custodian details [0..1] CustodianParty
3.143.1 |{or BIC BIC identifier [1.1] BiCIdentifier
KDPW member e
3.14.3.2 or KDPWMmbld identifier [1..1] KDPWMemberldentifier
DSS member -
3.14.3.3 | or DSSMmbld identifier [1..1] DSSMemberldentifier
3.14.3.3.1 DSS Data source issuer [1..1] Max8Text
Data source issuer
3.14.3.3.2 Mmbld member identifier [1..1] Max34Text
or Proprietary
3.14.3.4 ) Prtryld identification [1.1] |Max70Text
Safekeeping
3.14.3.5 SafAcct I [0..1] Max35Text
3.14.4 PnglnstnDtls Py (el [0.1] |CashParty
details
3.14.41 {or BIC BIC identifier [1..1] BICIdentifier
or KDPW member .
3.14.4.2 } KDPWMmbld identifier [1..1] KDPWMemberldentifier
3.14.4.3 CshAcct IBAN [0..1] IBAN
3.14.5 KDPWCIntDtls NKK [0..1] KDPWClient
3.14.5.1 KDPWClntld NKK identifier [1..1] Max8Text
Market preceding
3.14.6 MktPrcgRef e [0..1] Max16Text
Foreign
3.15 PlcOfSttim counterparty place [0..1] PlaceOfSettlement
of settlement
3.15.1 {or BIC BIC identifier [0.1] BiCIdentifier
or Place of settlement
3.15.2 } CntryCd country code [0..1] CountryCode
Foreign
counterparty
3.15.3 PrcgDt depository [0..1] DateAndDateTimeChoice
settlement date and
time
3.15.3.1 {or Dt Date [1..1] ISODate
3.15.3.2 }°r DtTm Date and time [1.1] |ISODateTime
3.16 PIcOfSafkpg HEEs e [0.1 |PlaceOfSafekeeping

safekeeping




3.16.1 PlcCd

3.16.2 BIC

3.17 DealAmt

3.17.1 Amt

3.17.2 ValDt

3.18 SttimAmt

3.19 OthrAmt

4 RpDtls

4.1 RpTp

4.2 RpRef

4.3 RpClsgDt

4.4 RpRateTp

4.5 RpAmt

5 CxTxDtls

5.1 Cxld

5.2 CxTp

5.3 CurSttimInstrNb
5.4 TtILnkdSttimInstr
5.5 Lnk

Place code [1..1] PlaceOfSafekeepingCode
BIC identifier [1..1] BICldentifier

Deal currency and

amount net of [0..1] AmountAndDate
commission

Currency and [1..1] CurrencyAndAmount
amount

Value date [0..1] ISODate

Settlement currency [0..1] CurrencyAndAmount
and amount

Reporting currency [0..1] CurrencyAndAmount
and amount

Repo details [0..1] RepoDetails

Repo type [0..1] RepoTransactionType
Repo reference [0..1] Max16Text

Repo closing date [0..1] ISODate

Repo rate type [0..1] RepoRateType

Repo currency and [0..1] RepoCurrencyAndAmount
rate/amount

Com_plex trade [0..1] ComplexTradeDetails
details

Complex trade [1.1] | Maxi6Text

identifier —

Complex trade type [1..1] ComplexTradeType
.Current. settlement [1.1] Max3lnt

instruction number —

Total linked

settlement [1..1] Max3Int

instructions

Complex trade [0..1] ComplexTradelLinkage

linkage

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
Number of decimal places=2

Format Number of characters=14

<xs:simpleType name=""Amount" >
<xs:restriction base="Xs:decimal" >
<xs:mininclusive value="0" />
Source <xs:fractionDigits value="2" />
<xs:totalDigits value="14" />

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

AmountAndDate- Currency, amount and date (complex type)

Description | Currency, amount and date

Amt

Component vani{0,1}
elements I

<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 | Financial instrument valuation 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

xs:pattern=[A-Z]{6,6}[A-Z2-9][A-NP-Z0-9] ([A-Z0-9]{3,3}){0,1}

Format




Source

<xs:simpleType name="BICldentifier" >
<xs:restriction base="XS:String" >
<xs:patiern value="[A-Z]{6,6}[A-Z2-9][A-NP-Z0-9] ([A-Z0-9]{3,3}){0,1}" /»
</xs:restriction>
</xs:simpleType>

CashParty- Paying institution details (complex type)

Description | Cash settlement institution
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="BICldentifier" />
CashParty/KDPWMmbld- KDPW member identifier (element)

Description | KDPW member identifier

Type KDPWMemberldentifier

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

CashParty/CshAcct- IBAN (element)

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

CashSettleme

ntSystem- Cash settlement system (simple type)

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

Description method.

Type Derivative of type: xs:string
Code Description

Format NETT Multilateral netting

BILL Bilateral netting




GROSGross settlement

<xs:simpleType name:"CashSettIementSystem" >
<xs:restriction base="XS:String" >
<xs:enumeration value="NETT" />
Source <xs:enumeration value="BILL" />
<xs:enumeration value="GROS" />

<Ixs:restriction>
</xs:simpleType>

Code4Text- Qualifier (simple type)

Description | Qualifier, code

Type Derivative of type: xs:string
Min. length=4
Format Max. length=4

<xs:simpleType name="Code4Text" >
<xsirestriction base="XS:String" >
<xs:whiteSpace value:"COHapSG" >
Source <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 TtILnkdSttimInstr
Lnk{0,1}

<xs:complexType name:"CompIexTradeDetaiIs" >
<xs:sequence >
<xs:element name="CxId" type="Max16Text" />
<xs:element name="CXTp" type="ComplexTradeType" />
Source <xs:element name=""CurSttImInstrNb" type="Max3Int" />
<xs:element name=""TtILnkdSttImInstr" type="Max3Int" />
<xs:element name=""Lnk" type:"CompIexTradeLinkage" minoccurs="0" />

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

ComplexTradeDetails/Cxld- Complex trade identifier (element)

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

Description | < ement day and a member.

Type Max 16Text

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- 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" type="Max3Int" />

ComplexTradeDetails/Lnk- Complex trade linkage (element)

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

ComplexTradeLinkage- Complex trade linkage (complex type)

Description | Complex trade linkage
Type Derivative of type: maxi6Text

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" ype="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

Code D ipti
Format oade escription

WITHSettled with




BEFO Settled before
AFTE Settled after

<xs:simpleType name="ComplexTradeLinkedReferenceCodes" >
<xs:restriction base:"XSIStl’ing" >
<xs:enumeration value="WITH" />
Source <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

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

Format

<xs:simpleType name:"COUﬂtl’yCOdE" >
<xsirestriction 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>
Source <xs:extension base=""Amount" >
< xs:attribute name:"Ccy" type:"CUI’I’enC)/COdeIl use:"I’EQUiFEd" />

</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'EI’ICyCOd(‘,"I >
<xs:restriction base="XS:String" >
Source

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

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

CustodianParty- Custodian details (complex type)

Description

Custodian details

Component
elements

BIC
KDPWMmbld
DSSMmbld
Prtryld
safAcct{0,1}

Source

<xs:complexType name:"CustodianParty" >
<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=""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|dentifiel’" />

CustodianParty/KDPWMmbld- KDPW member identifier (element)

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

CustodianParty/DSSMmbld- DSS member identifier (element)




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

CustodianParty/Prtryld- Proprietary identification (element)

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

CustodianParty/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

Dt
Component | 5ty
elements

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

<xs:sequence >
<xs:choice >

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

<xs:element name="DtTm" type="1SODateTime" />
</xs:choice>

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

DateAndDateTimeChoice/Dt- Date (element)

Description | Date
Type ISODate
Source <xs:element name=""Dt" type:"|SODateu />

DateAndDateTimeChoice/DtTm- Date and time (element)

Description | Date and time
Type ISODateTime
Source <xs:element name="DtTm" type="1SODateTime" />

DeliveringPart

iesAndAccount- Delivering side details (complex type)

Description

Delivering (selling) party details

Component
elements

sellrDts{0,1}
DivrgAgtDtis{0,1}




DivrrsCtdnDtls{0,1}
AcctWthinstnDtis{0,1}
kopwclintbtls{0,1}

MktPrcgRef{0,1}

Source

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

<xs:element name="SellrDtls" type="TradingParty" minoccurs="0" />
<xs:element name:"DlvrgAgtDﬂS" type="SettIementParty" minOccurs="0" />
<xs:element name="DIvrrsCtdnDtls" type="CustodianParty" minoccurs="0" />
<xs:element name="AcctWthInstnDtls" type="CaShParty" minOccurs="0" />
<xs:element name="KDPWCIntDtls" type="KDPW(Client" minoccurs="0" />
<xs:element name=""M ktPngREf" type="Max16Text" 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/DIvrgAgtDtls- Delivering agent details (element)

Description | Delivering agent details
Type SettlementParty
Source <xs:element name="DIVrgAgtDtIs" type="SettlementParty" 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="AcctWthlnstnDtls" type:"CaShParty" minOccurs="0" />

DeliveringPartiesAndAccount/KDPWCIntDtls- NKK (element)

NKK identifier specified in Clearing House collateral deposit and withdrawal

Description instructions
Type KDPWClient
Source <xs:element name="KDPW(CIntDtls" type="KDPWClient" minoccurs="0" />

DeliveringPartiesAndAccount/MktPrcgRef- Market preceding reference (element)




Description | Market preceding reference of sale

Type Max16Text

Source <xs:element name:"MktPI’CgRef" type:"MaX].GTeXt" minoccurs="0" />

DSSMemberldentifier- DSS member identifier (complex type)

Description | DSS member identifier

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>

DSSMemberldentifier/DSS- Data source issuer (element)

Description | 1ISO15022 data source issuer

Type Max8Text

Source <xs:element name="DSS" type="Max8Text" />

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

Description | Data source issuer member identifier

Type Max34Text

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

FinanciallnstrumentQuantity- Financial instrument quantity (complex type)

Description | Financial instrument quantity in units or face amount

Unit
Component | Eocoamt
elements -
<xs:complexType name=""Financial InstrumentQuantity" >
<Xs:sequence >
<xs:choice >
Source <xs:element name=""Unit" type="Max14Int" />

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

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

FinanciallnstrumentQuantity/Unit- Unit (element)

Description | Unit

Type Max14Int




Source

<xs:element name=""UnIt" type="Max14Int" />

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
Code  Description

Format NEWM Final instruction (status Release)
PREA Preliminary instruction (status Hold)
<xs:simpleType name:"FUI"ICtiOﬂOfMeSS&ge" >

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

<xs:enumeration value="PREA" />

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

Generallnform

ation- General information (complex type)

Description

General information

Component
elements

InstrTp
SndrMsgRef
FuncOfMsqg
creDtTm{0,1}

Lnk{0,1}

Source

<xs:complexType name=""GeneralInformation" >
<xs:sequence >
<xs:element name="1InStrTp" type="InstructionType" />
<xs:element name:"SI']drMSgREf" type="Max16Text" />
<xs:element name="FUNCOfMsg" ype="FunctionOfMessage" />
<xs:element name="CreDtTm" type:"DatEAndDatETimGChOiCE" minOccurs="0" />
<xs:element name=""Lnk" type="LinkageS" minOccurs="0" />

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

Generallnform

ation/InstrTp- Instruction type (element)

Settlement instruction type. Indicates trade side (buy/sell) and cash settlement or

Description no cash settlement.
Type InstructionType
Source <xs:element name="1INStrTp" type="InstructionType" />

Generallnform

ation/SndrMsgRef- Sender message reference (element)




Description | Sender message reference
Type Max16Text
Source <xs:element name="SndrMSgR6f" type="Max16Text" />

Generallnformation/FuncOfMsg- Function of message (element)

Description | Function of message. New instruction (NEWM) v. Preliminary instruction (PREA).
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:Stl'ing" >
<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

DN Delivery without payment
DP Delivery with payment
PN Receipt without payment
PP Receipt with payment




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

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

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

</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="1SINIdentifier" >
<xs:restriction base:"XSZString" >
<xs:whiteSpace value="co0llapse" />
Source

<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" >

<Ixs:restriction>

</xs:simpleType>
ISODateTime- Date and (simple type)
Description | Date and
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

KDPWClIntld




elements

Source

<xs:complexType name="KDPW(Client" >
<xs:sequence >

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

<Ixs:sequence>
</xs:complexType>

KDPWClient/KDPWCIntld- NKK identifier (element)

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

KDPWDocument- KDPW system message (complex type)

Description | KDPW system message

Name Description Type
Attributes | Sndr Sender KDPWMemberldentifier

Rcvr Receiver KDPWMemberldentifier
Component | sese.ins.001.03{1,unbounded}
elements

<xs:complexType name="KDPWDocument" >

<xs:sequence >
<xs:element name="5€5€.ins.001.03" type=""sese.ins.001.03"

Source maxOccurs="unbounded" />

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

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

KDPWDocument/sese.ins.001.03- Settlement instruction (element)

Description | Settlement instruction
Type sese.ins.001.03
Source <xs:element name=""5€5€.ins.001.03" type:"SESG.inS.001.03" 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" >
<xs:restriction base="XS:String" >
Source

<xs:whiteSpace value:"COHapSE" >
<xs:minLength value="2" >




<xs:maxLength value="2" />

<Ixs: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" >
<xsirestriction base="XS:String" >
<xs:whiteSpace value:"COHapSG" >
Source <xs:minLength value="4" />
<xs:maxLength value="4" />

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

KDPWSettlementTransactionType- KDPW settlement transaction type (simple type)

Description | KDPW settlement transaction type

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

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

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

LENdentifier- LEI (simple type)

Description | Legal entity identifier

Type Derivative of type: xs:string

xs:pattern=[A-Z0-9]{18,18}[0-9]{2,2}

Format

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

Source <xs:pattern value:"[A-ZO-g]{].B,18}[0-9]{2,2}" >

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

Linkages- Linkages (complex type)




Description

Linkages to other messages

Component
elements

prvskef{0,1}
cmonRef{0,1}
mkiref{0,1}
Acctsverref{0,1}
LndgBrrwgRef{0,1}

Source

<xs:complexType name="LinkageS" >
<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:"LI"Ingrl’WgREf" type="Max16Text" minoccurs="0" />

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

Linkages/Prvs

Ref- Previous reference (element)

Previous reference. Mandatory where previous preliminary instructions are being

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

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 | Market reference
Type Max16Text
Source <xs:element name="MktRef" type="Max16Text" minoccurs="0" />

Linkages/AcctSvcrRef- Account servicer reference (element)

Description | KDPW reference
Type Max16Text
Source <xs:element name="ACCtSVCrRef" 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="LndgBrrwgRef" type="Max16Text" minoccurs="0" />




MatchType- Match type (simple type)

Description | Match type

Type Derivative of type: xs:string

Code Description

No matching

Tolerance not excluded
Matching without tolerance
Matching with tolerance
Trilateral matching

Format

wHmeoe Z

<xs:simpleType name:"MatChType" >
<xsirestriction base="XS:String" >
<xs:enumeration value="N"" />
<xs:enumeration value="0" />
Source <xs:enumeration value="B" />
<xs:enumeration value="1T1" />
<xs:enumeration value="3" />

</xs:restriction>
</xs: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" >
<xs:restriction base:"xs:integer" >

Source <xs:totalDigits value="3" />

<xs:mininclusive value="0" />

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

Max14int- Integer (simple type)

Description | Integer, max. length 14 digits

Type Derivative of type: xs:integer

Number of characters=14
Format Min. value=0

<xs:simpleType name=""Max14Int" >

<xsirestriction base="XS:integer" >
Source <xs:totalDigits value="14" />
<xs:mininclusive value="0" />

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




Max2Text- Te

Xt (simple type)

Description | Text, max. length 2 characters
Type Derivative of type: xs:string
Min. length=1
Format Max. length=2
<xs:simpleType name=""Max2Text" >
<xs:restriction base:"XSIStl'ing" >
<xs:whiteSpace value="C0||apse" >
Source <xs:minLength value="1" />
<xs:maxLength value="2" />
</xs:restriction>
</xs:simpleType>
Max8Text- Text (simple type)
Description | Text, max. length 8 characters
Type Derivative of type: xs:string
Min. length=1
Format Max. length=8
<xs:simpleType name=""Max8Text" >
<xsirestriction base="X$:String" >
<xs:whiteSpace value:"CO”apSG" >
Source

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

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

Max16Text- Text (simple type)

Description | Text, max. length 16 characters
Type Derivative of type: xs:string
Min. length=1
Format Max. length=16
<xs:simpleType name=""Max16Text" >
<xsrestriction base:"XS:Stl’ing" >
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

Min. length=1
Format Max. length=16

<xs:simpleType name:"MaX16T9XtCO||3.pS€" >
<xs:restriction base="XS:String" >
<xs:whiteSpace value:"CO”apSE" />
Source <xs:minLength value="1" />
<xs:maxLength value="16" />

<Ixs: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" >
<xsirestriction base="XS:String" >
<xs:whiteSpace value:"CO”apSG" >
Source <xs:minLength value="1" />
<xs:maxLength value="34" />

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

Max35Text- Text (simple type)

Description | Text, max. length 35 characters

Type Derivative of type: xs:string
Min. length=1
Format Max. length=35

<xs:simpleType name=""Max35Text" >
<xs:restriction base="XS:String" >
<xs:whiteSpace value:"COHapSG" >
Source <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" >
<xs:restriction 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" >
<xsirestriction base="XS:String" >

Source <xs:minLength value="1" />

<xs:maxLength value="140" />

</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|OS€|ndiC8.t0I’" >
<xsirestriction base="XS:String" >

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

<xs:enumeration value="C" />

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

PlaceOfClearing- Place of clearing (complex type)

Description | Place of clearing

Component |LEI
elements

<xs:complexType name:"PIaceOfCIearing" >
<xs:sequence >
<xs:element name="LEI" type="LEI Identifier" />

<Ixs:sequence>

Source




</xs:complexType>

PlaceOfClearing/LEI- LEI (element)

Description | Legal entity identifier
Type LElldentifier
Source <xs:element name="LEI" type="LEI Identifier" />

PlaceOfSafekeeping- Place of safekeeping (complex type)

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

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

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

PlaceOfSafekeepingCode- Place code (simple type)

Description | Place code
Type Derivative of type: xs:string
Code Description
CUST
Format ICSD
NCSD
SHHE
<xs:simpleType name:"PIaceOfSafekeepingCode" >
<xs:restriction base="XS:String" >
<xs:enumeration value="CUST" />
Source

<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}
prcgbDt{0,1}

Source

<xs:complexType name="PlaceOfSettlement" >
<xs:sequence >
<xs:choice >
<xs:element name="BIC" type="BICldentifier" minoccurs="0" />
<xs:element name:"(:ntryCd" 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- Foreign counterparty depository settlement date and time (element)

Description | Foreign counterparty depository settlement date and time
Type DateAndDateTimeChoice
Source <xs:element name:"PngDt" type:"DateAndDateTimeChoice" minoccurs="0" />

ReceivingPart

iesAndAccount- Receiving side details (complex type)

Description

Receiving (buying) party details

Component
elements

BuyrDtis{0,1}
RevgAqtDtis{0,1}
RevrsCtdnDtIs{0,1}

PnglnstnDtIs{0,1}
kppwclintbtls{0,1}

MktPregRef{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:"PnngtnDﬂS" type:"C&ShPartyl' minOccurs="0" />
<xs:element name="KDPWCIntDtls" type="KDPW(Client" minoccurs="0" />
<xs:element name=""M ktPrchef" type="Max16Text" minoccurs="0" />

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

ReceivingPart

iesAndAccount/BuyrDtls- Buyer details (element)

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

ReceivingPart

iesAndAccount/RcvgAgtDtls- Receiving agent details (element)

Description | Receiving agent details
Type SettlementParty
Source <xs:element name="RCVgAQtDtls" type="SettlementParty" minoccurs="0" />

ReceivingPart

iesAndAccount/RcvrsCtdnDtls- Custodian details (element)

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

ReceivingPart

iesAndAccount/PnginstnDtls- Paying institution details (element)

Description | Receiving party’s cash settlement institution
Type CashParty
Source <xs:element name:"Pnngtn Dtls" type:"C&ShPal’ty" minOccurs="0" />

ReceivingPart

iesAndAccount/KDPWCIntDtls- NKK (element)

NKK identifier specified in Clearing House collateral deposit and withdrawal

Description instructions
Type KDPWClient
Source <xs:element name="KDPW(CIntDtls" type="KDPWClient" minoccurs="0" />

ReceivingPart

iesAndAccount/MktPrcgRef- Market preceding reference (element)

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




RepoAmount- Amount (simple type)

Description | Amount
Type Derivative of type: xs:decimal
Number of decimal places=2
Format Number of characters=14
<xs:simpleType name:"RepOAmOUI"It" >
<xs:restriction base=""XS:decimal" >
Source <xs:fractionDigits value="2" />

<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 1 ooy Currency code CurrencyCode
<xs:complexType name:"RepoCurrencyAndAmount" >
<xs:simpleContent>
<xs:extension base='""RepoAmount" >
Source

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

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

RepoDetails- Repo details (complex type)

Description

Repo details

Component
elements

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

Source

<xs:complexType name="RepoDetails" >
<xs:sequence >
<xs:element name="RPTP" type="RepoTransactionType" minoccurs="0" />
<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" />

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

RepoDetails/RpTp- Repo type (element)




Description

Repo transaction type. Field populated for sale repos. 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:"Rpr" type:"RepoTransactionType" minOccurs="0" />

RepoDetails/RpRef- Repo reference (element)

Description | Repo reference. Mandatory to close a repo.
Type Max16Text
Source <xs:element name:"RpRef" type="Max16Text" minoccurs="0" />

RepoDetails/RpClsgDt- Repo closing date (element)

Repo closing date. Populated for sell repos. If left void for a sell repo, it indicates an

Description
open repo.
Type ISODate
Source <xs:element name="RpPCIsgDt" type="1SODate" minoccurs="0" />

RepoDetails/RpRateTp- Repo rate type (element)

Description

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

Description . . -
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. Allowed values: S-fixed rate; Z-floating rate; K-incremental amount
Type Derivative of type: xs:string

Min. length=1
Format Max. length=4

<xs:simpleType name=""RepoRateType" >

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

Source

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

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




RepoTransact

ionType- Repo type (simple type)

Description

Repo transaction type. 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 Derivative of type: xs:string
Min. length=1
Format Max. length=4
<xs:simpleType name:"RepoTransactionType" >
<xs:restriction base:"XSIStl’ing" >
<xs:whiteSpace value:"CO”apSE" />
Source

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

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

SettlementDet

ails- Settlement details (complex type)

Description

Settlement details

Component
elements

SttImTxTp
KDPWSttImTXTp
PrilSttimind{0,1}
optoutcimcd{0,1}
optoutTricd{0,1}
Excumcd{0,1}
TxPhs{0,1}
SttimDtTm
ownrcChnaglnd{0,1}
MtchTp{0,1}
sttimsys{0,1}
cshsttimsys{0,1}
DlvrgSdDtls
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" />
</xs:choice>
<xs:element name=""PrtISttimInd" type:"SettIementTransactionConditionSCode"
minOccurs="0" maxoccurs="1" />
<xs:element name:"OptOUtC|mCd" type:"COde4TEXt" minOccurs="0" />




<xs:element name="0ptOUtTrfCd" type="Code4Text" minoccurs="0" />
<xs:element name="EXCumCd" type:"COde4TEXt" minOccurs="0" />

<xs:element name=""TXPhs" type:"COde4T6Xt" minOccurs="0" />

<xs:element name=""SttImDtTm" type:"DateAndDateTimeChoice" />
<xs:element name:"OWﬂl’Chngmd" type:"YeSNO|ndicat0I’" minOccurs="0" />
<xs:element name:"MtCth" type:"MatChType" minOccurs="0" />

<xs:element name="SttIMSys" type="SettlementSystem" minoccurs="0" />
<xs:element name:"CShStﬂmsyS" type:"CashSettIementSystem" minOccurs="0" />
<xs:element name="DIvrgSdDtls" wype="DeliveringPartiesAndAccount" />
<xs:element name="RcvgSdDtls" ype="ReceivingPartiesAndAccount” />
<xs:element name="PIlcOfSttIm" type="PlaceOfSettlement" minoccurs="0" />
<xs:element name:"P|COfsaﬂ(pg" type:"PIaceOfSafekeeping" minOccurs="0" />
<xs:element name="DealAmt" type="AmountAndDate" minoccurs="0" />
<xs:element name=""SttImAmt" type:"CurrencyAndAmount" minOccurs="0" />
<xs:element name="OthrAmt" type="CurrencyAndAmount" minoccurs="0" />

<Ixs: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/PrtISttimInd- Partial settlement indicator (element)
Description | Partial settlement indicator

Type SettlementTransactionCondition5Code

<xs:element name=""PrtISttimInd" «pe="SettlementTransactionCondition5Code"

Source
minOccurs="0" maxOccurs=""1" />

SettlementDetails/OptOutCImCd- Opt-out market claims code (element)
Description | Instruction parties’ market claims opt-out indicator.
Type Code4Text

Source <xs:element name="0ptOUtCIMCd" type="Code4Text" minoccurs="0" />

SettlementDetails/OptOutTrfCd- Opt-out transformation code (element)
Description | Instruction transformation opt-out indicator

Type Code4Text

Source <xs:element name:"OptOUtTl’de" type="Code4 Text" minoccurs="0" />



SettlementDet

ails/ExCumcCd- Ex/Cum code (element)

Description | Ex/Cum code.
Type Code4Text
Source <xs:element name="EXCumCd" type:"COde4T6Xt" minoccurs="0" />

SettlementDet

ails/TxPhs- Transaction phase (element)

Description | Transaction phase
Type Code4Text
Source <xs:element name=""TXPhs" type:"COde4TeXt" minoccurs="0" />

SettlementDet

ails/SttimDtTm- Settlement date and time (element)

Description | Settlement date and time
Type DateAndDateTimeChoice
Source <xs:element name=""SttImDtTm" type:"DateAndDateTimeChoice" />

SettlementDet

ails/ownrChngind- Owner change indicator (element)

Description | Owner change indicator. Used to indicate change of beneficial owner of securities.
Type YesNolndicator
Source <xs:element name:"OWﬂrChngmd" type=""YesNolndicator" minoccurs="0" />

SettlementDet

ails/MtchTp- Match type (element)

Description | Match type
Type MatchType
Source <xs:element name="MtchTp" type="MatchType" 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" ype="CashSettlementSystem" minoccurs="0" />

SettlementDet

ails/DIvrgSdDtls- Delivering side details (element)

Description | Delivering side institutions and accounts
Type DeliveringPartiesAndAccount
Source <xs:element name="DIvrgSdDtls" ype="DeliveringPartiesAndAccount” />




SettlementDet

ails/RcvgSdDtls- Receiving side details (element)

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

SettlementDet

ails/PIcOfSttim- Foreign counterparty place of settlement (element)

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

SettlementDet

ails/PIcOfSafkpg- Place of safekeeping (element)

Description | Place of safekeeping
Type PlaceOfSafekeeping
Source <xs:element name:"P|COfsafkpg" type:"PIaceOfSafekeeping" minOccurs="0" />

SettlementDet

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

Deal currency and amount net of commission. Price times quantity of instruments.

D _
escription Mandatory for stock exchange trades.

Type AmountAndDate

Source <xs:element name="DealAmt" type="AmountAndDate" minoccurs="0" />

SettlementDet

ails/SttimAmt- Settlement currency and amount (element)

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

Description : , .
may include member’'s commission.
Type CurrencyAndAmount
Source <xs:element name="SttImAmMt" type="CurrencyAndAmount" minoccurs="0" />

SettlementDet

ails/OthrAmt- Reporting currency and amount (element)

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

SettlementPar

ty- Settlement agent (complex type)

Description | Settlement agent
BIC
KDPWMmbld
Component | 2SSMmbid
elements Priryid
kppwsafAcct{0,1}
Source <xs:complexType name=""SettlementParty" >




<xs:sequence >

<xs:choice >
<xs:element name="BIC" type:"B|C|dentiﬁer" />
<xs:element name="KDPWMmbld" type="KDPWMemberIdentifier" />
<xs:element name="DSSMmbId" type="DSSMemberldentifier" />
<xs:element name:"PI’tr)/'d" type:"MaX70TeXt" />

<Ixs:choice>

<xs:element name=""KDPWSafAcct" typeZ"MaX].BTEXtCO”apSG" minOccurs="0" />

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

SettlementPar

ty/BIC- BIC identifier (element)

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

SettlementPar

ty/KDPWMmbld- KDPW member identifier (element)

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

SettlementPar

ty/DSSMmbld- DSS member identifier (element)

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

SettlementPar

ty/Prtryld- Proprietary identification (element)

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

SettlementPar

ty/KDPWSafAcct- KDPW safekeeping account (element)

Description

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

Type

Max16TextCollapse

Source

<xs:element name="KDPWSafAcct" yype="Max16TextCollapse" minoccurs="0" />

SettlementSystem- Settlement system (simple type)

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

RTGS Gross settlement




MB  Multilateral netting

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

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

<xs:enumeration value="MB" />

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

SettlementTransactionCondition5Code- Partial settlement indicator (simple type)

Description | Partial settlement indicator

Type Derivative of type: xs:string
Code Description
Format PART  Partial settlement allowed

NPAR  Partial settlement not allowed

<xs:simpleType name=""'SettlementTransactionCondition5Code" >
<xsirestriction base="X$:String" >

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

<xs:enumeration value="NPAR" />

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

SettlementTransactionType- ISO transaction type (simple type)

Description | ISO settlement transaction type

Type Derivative of type: xs:string
Min. length=4
Format Max. length=4

<xs:simpleType name=""SettlementTransactionType" >
<xs:restriction base:"XSIStl’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

PlcOfTrad{0,1}
KDPWPIcOfTrad{0,1}
picofcir{0,1}
Component | TradMode{0,1}
elements | kpPwTradMode{0,1}
OpnClspPosind{0,1}
shrtsaleind{0,1}
TradDtTm{0,1}




ISIN

RegdSttimOQty
Addtinf{0,1}

<xs:complexType name=""TradeDetails" >
<xs:sequence >
<xs:choice >
<xs:element name="PlcOfTrad" type:"MaX16TEXtCO||apSE" minOccurs="0" />
<xs:element name="KDPWPIcOfTrad" type="KDPWMarketldentifier"
minOccurs="0" />
<Ixs:choice>
<xs:element name="PIcOfCIr" typez"PIaceOfCIearing" minOccurs="0" />
<xs:choice >
<xs:element name=""TradMode" type:"Max16TextCOIIapse" 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=""ShrtSalelnd" type:"YeSNO|ndiC8.t0I’" 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" />

<Ixs:sequence>
</xs:complexType>

Source

TradeDetails/PIcOfTrad- Place of trading (element)
Description | ISO place of trading

Type Max16TextCollapse

Source <xs:element name="PIlcOfTrad" type:"Max16TextCoIIapse" minOccurs="0" />

TradeDetails/KDPWPIcOfTrad- KDPW place of trading (element)

Description | KDPW place of trading

Type KDPWMarketldentifier
Source <xs:element name="KDPWPIcOfTrad" type="KDPWMarketldentifier" minoccurs="0"
/>

TradeDetails/PIcOfClr- Place of clearing (element)

Description | Place of clearing

Type PlaceOfClearing
Source <xs:element name="PICOfCIr" type="PlaceOfClearing" minoccurs="0" />

TradeDetails/TradMode- Trading mode (element)
Description | ISO trading mode

Type Max16TextCollapse

Source <xs:element name=""TradMode" type="Max16TextCOIIapse" minOccurs="0" />



TradeDetails/KDPWTradMode- KDPW trading mode (element)

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

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

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

TradeDetails/ShrtSalelnd- Short sale indicator (element)

Description | Short sale indicator
Type YesNolndicator
Source <xs:element name="ShrtSaleInd" type:"YESNO|ndicat0r" minOccurs="0" />

TradeDetails/TradDtTm- Trade date and time (element)

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

TradeDetails/ISIN- ISIN identifier (element)

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

TradeDetails/ReqdSttimQty- Financial instrument quantity (element)

Description | Financial instrument quantity traded.
Type FinanciallnstrumentQuantity
Source <xs:element name="ReqdSttImQty" ype="FinancialInstrumentQuantity" />

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}
KDPWMmbld{0,1}




DssMmbld{0,1}

priryld{0,1}
safAcct{0,1}

precoRef{0,1}

Source

<xs:complexType name:"TradingParty" >
<xs:sequence >
<xs:choice >
<xs:element name="BIC" type:"B|C|dentifier" minOccurs="0" />
<xs:element name="KDPWMmblId" 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:"KDPWMemberIdentifier" minOccurs="0" />

TradingParty/DSSMmbld- DSS member identifier (element)

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

TradingParty/Prtryld- Proprietary identification (element)

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

TradingParty/SafAcct- Safekeeping account (element)

Description | Safekeeping account with KDPW member
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:"PngREf" 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)
<xs:simpleType name="YesNolndicator" >
<xsirestriction base="XS:String" >
Source <xs:enumeration value="Y"" />

. pu— ) | n
<xs:enumeration value="N" />

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

sese.ins.001.0

3- Settlement instruction (complex type)

Description

Settlement instruction

Component
elements

Gnlinf

TradDtls
SttimDtls
rRpDtIs{0,1}
cx1xDt1s{0,1}

Source

<xs:complexType name="5€s€.ins.001.03" >
<xs:sequence >
<xs:element name="GnlInf" type=""Generallnformation" />
<xs:element name=""T radDtls" type:"TradEDeta"S" />
<xs:element name=""SttImDtIs" type="SettlementDetails" />
<xs:element name:"RpDﬂS" type:"RepODeta"S" minOccurs="0" />
<xs:element name="CXTXDtls" type="ComplexTradeDetails" minoccurs="0" />

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

sese.ins.001.0

3/Gnlinf- General information (element)

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

sese.ins.001.0

3/TradDtls- Trade details (element)

Description

Trade details

TradeDetails

Type




Source <xs:element name=""TradDtls" ype="TradeDetails" />

sese.ins.001.03/SttimDtls- Settlement details (element)

Description | Settlement details

Type SettlementDetails

Source <xs:element name=""SttImDtls" type="SettlementDetails" />

sese.ins.001.03/RpDtls- Repo details (element)

Description | Repo transaction details. Fields populated only for a repo.

Type RepoDetails
Source <xs:element name:"RpDﬂS" type:"RepODeta”S" minOccurs="0" />

sese.ins.001.03/CxTxDtls- Complex trade details (element)

Description | Complex trade details. Fields populated only for complex trades.

Type ComplexTradeDetails

Source <xs:element name="CXTXDtls" type="ComplexTradeDetails" minoccurs="0" />




