Message structure: Tri-party repo and collateral statement (tprp.stm.001.02)

Description:

Tri-party repo and collateral statement

Structure:
\No. |Or < XML Tag > |Name ]Multiplicity Type
KDPW system
0 KDPWDocument message [1.1] KDPWDocument
Tri-party repo and
. prp. . . " prp. . .
o {prp.5tm.001.02 collateral statement [L..n] tprp.stm.001.02
1 GnlInf General information [1..1] Generallnformation
Sender message
1.1 SndrMsgRef reference [1..1] Max16Text
1.2 FuncOfMsg Function of message [1..1] FunctionOfMessage
1.3 CreDtTm Creation date and time [0..1] DateAndDateTimeChoice
1.3.1 o{r Dt Date [1..1] ISODate
1.3.2 or DtTm Date and time [1..1] ISODateTime
}
Receive/Provide . . .
1.4 ReceProvind indicator [1..1] ReceiveProvidelndicator
Reporting party
1.5 RprtPtyld identifier [1..1] CollateralParty
151 o{r BIC BIC identifier [1.1] BiCldentifier
152  lor KDPWMmbld  |KPPW member [1.1] | KDPWMemberldentifier
) —_— identifier
KDPW safekeeping
1.5.8 KDPWSafAcct account [0..1] Max16TextCollapse
2 OvrlSmmry Overall summary [1..1] OverallSummary
2.1 Amts Collateral amounts [1..1] CollateralAmounts
2.1.1 CollVval Collateral value [1..1] SignedCurrencyAndAmount
Total exposure value - .
2.1.2 TotExpVal present repo value [1..1] SignedCurrencyAndAmount
2.1.3 MrgnAmt Margin amount [0..1] SignedCurrencyAndAmount
2.1.4 TotCollRgrd Total_ el [0..1] SignedCurrencyAndAmount
o required




2.2 ValDt Valuation date [1..1] DateAndDateTimeChoice
22.1 o{r Dt Date [1..1] ISODate
2.2.2 or DtTm Date and time [1..1] ISODateTime
}
3 CntrPtySmmry Counterparty summary [0..n] CounterpartySummary
Collateral basket or
3.1 Bsktld financial instrument [0..1] Max30TextCollapse
identifier
3.2 CntrPtyld Counterparty identifier [1..1] CollateralPart
3.2.1 o{r BIC BIC identifier [1.1] BiCldentifier
3.2.2 or KDPWMmbld .KDPW member [1..1] KDPWMemberldentifier
) —_— identifier
KDPW safekeeping
3.2.3 KDPWSafAcct account [0..1] Max16TextCollapse
3.3 Amts Collateral amounts [1..1] CollateralAmounts
3.3.1 CollVval Collateral value [1..1] SignedCurrencyAndAmount
Total exposure value - .
3.3.2 TotExpVal present repo value [1..1] SignedCurrencyAndAmount
8333 MrgnAmt Margin amount [0..1] SignedCurrencyAndAmount
.84 TotCollRgrd ;I;oqtﬁlirgzllateral [0..1] SignedCurrencyAndAmount
3.4 TxDtls Transaction details [1..n] TransactionDetails
Client transaction
3.4.1 CIntTxRef reference [0.1] Max16Text
Tri-party agent
Sz TrptyTxRef transaction reference [0-1] MaxloText
3.4.3 PlcOfTrad Place of trading [0..1] Max16TextCollapse
3.4.4 KDPWPIcOfTrad |KDPW place of trading [0..1] KDPWMarketldentifier
3.4.5 ClsgDt Closing date [0..1] TerminationDate3Choice
3.45.1 cfr Dt Date [1..1] DateAndDateTimeChoice
34511 ér Dt Date [1..1] ISODate
3.4.5.1.2 |or DtTm Date and time [1..1] ISODateTime
}
3.45.2 |or Cd Date code [1..1] DateType5Code




Execution requested : :
3.4.6 EXRgDtTm date and time [0..1] DateAndDateTimeChoice
3.4.6.1 o{r Dt Date [1..1] ISODate
3.4.6.2 |or DtTm Date and time [1..1] ISODateTime
}
3.4.7 Amts Transaction amount [0..1] CollateralAmounts
3.4.7.1 CollVval Collateral value [1..1] SignedCurrencyAndAmount
Total exposure value - .
3.4.7.2 TotExpVal present repo value [1..1] SignedCurrencyAndAmount
3.4.7.3 MrgnAmt Margin amount [0..1] SignedCurrencyAndAmount
3.4.7.4 TotCollRgrd Tota! collateral [0..1] SignedCurrencyAndAmount
T required
3.4.8 SctsDtls Securities details [0..n] SecuritiesDetails
3.4.8.1 ISIN ISIN identifier [1..1] ISINIdentifier
Financial instrument . . .
3.4.8.2 Qty quantity [1.1] FinanciallnstrumentQuantity
3.4.8.2.1 o{r Unit Unit [1..1] Max14Int
3.4.8.2.2 |or FaceAmt Face amount [1..1] Amount
}
. Market price of
3.4.8.3 MktPric financial instrument [0..1] CurrencyAndAmount
3.4.8.4 CollSubstRe Cllliizrel eubariie [0.1] YesNolndicator
T =01oUDSIRE] required EE——
3.4.9 CshDtls Cash details [0..n] CashDetails
3.4.9.1 Amt Currency and amount [1..1] CurrencyAndAmount

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>
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" >
<xsirestriction base="XS:String" >
Source

<xs:pattern value:"[A-Z]{G,G}[A-ZZ-Q] [A-N P-ZO-9] ([A-ZO-9]{3,3}){O, 1}" >
</xs:restriction>
</xs:simpleType>

CashDetails- Cash details (complex type)

Description

Cash details

Component
elements

Amt

Source

<xs:complexType name="CashDetails" >
<xs:sequence >
<xs:element name="Amt" type:"CurrencyAndAmount" />

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

CashDetails/A

mt- Currency and amount (element)

Description | Currency and amount
Type CurrencyAndAmount
Source <xs:element name="Amt" type:“CurrencyAndAmount" />

CollateralExposureType- Collateral exposure type (simple type)

Description | Collateral exposure type
Type Derivative of type: xs:string
Format Code Description




REPOTTi-party repo

Source

<xs:simpleType name=""Collateral ExposureType" >
<xs:restriction base="XS:String" >
<xs:enumeration value="REPQ" />

<Ixs:restriction>
</xs:simpleType>

Code4Text- Q

ualifier (simple type)

Description | Qualifier, code
Type Derivative of type: xs:string
Min. length=4
Format Max. length=4
<xs:simpleType name="Code4Text" >
<xsirestriction base="X$:String" >
<xs:whiteSpace value:"CO”apSG" >
Source

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

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

CollateralParty- Collateral party (complex type)

Description | Collateral party

BIC
Component | KBPWMmblid
elements KDPWSafACCt{O,l}

<xs:complexType name=""CollateralParty" >

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

Source

<xs:element name="KDPWMmbId" type="KDPWMemberldentifier" />
<Ixs:choice>
<xs:element name="KDPWSafAcct" ype="Max16TextCollapse" minoccurs="0" />

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

CollateralParty/BIC- BIC identifier (element)

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

CollateralParty/KDPWMmbld- KDPW member identifier (element)

Description

KDPW member identifier

Type

KDPWMemberldentifier




Source

<xs:element name="KDPWMmbId" type:"KDPWMemberIdentifier" />

CollateralParty/KDPWSafAcct- KDPW safekeeping account (element)

Description | KDPW safekeeping account
Type Max16TextCollapse
Source <xs:element name="KDPWSafAcct" type:"Max16TextCoIIapse" minOccurs="0" />

CurrencyAndAmount- Currency and amount (complex type)

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

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

<Ixs: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'el']CyCOdE'I >
<xsirestriction base="XS:String" >
Source

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

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

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>

<Ixs:sequence>
</xs:complexType>




DateAndDateTimeChoice/Dt- Date (element)

Description | Date

Type ISODate

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

DateAndDateTimeChoice/DtTm- Date and time (element)

Description | Date and time

Type ISODateTime

Source <xs:element name="DtTm" type:"|SODatETime" />

DateType5Code- Date code (simple type)

Description | Date code

Type Derivative of type: xs:string

F ; Code Description
orma OPENOpen date

<xs:simpleType name=""Date Type5Code" >
<xs:restriction base:"XSIString" >
Source <xs:enumeration value="OPEN" />

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

TransactionDetails- Transaction details (complex type)

Description | Transaction details

CintTxRref{0,1}
TrptyTxRef{0,1}
PlcOfTrad{0,1}
KDPWPIcOfTrad{0,1}
Component | ClsgDt{0,1}

elements ExrgDtTm{0,1}
Amts{0,1}
sctsbtis{0,unbounded}
cshptis{0,unbounded}

<xs:complexType name="TransactionDetails" >
<xs:sequence >
<xs:element name=""CIntTxRef" type="Max16Text" minoccurs="0" />
<xs:element name=""Trpty TXRef" type="Max16Text" minoccurs="0" />
<xs:element name="PlcOfTrad" type:"Max16TextCOIIapse" minoccurs="0" />
Source <xs:element name="KDPWPIcOfTrad" type="KDPWMarketIdentifier"
minOccurs="0" />
<xs:element name:"C|Sth" type:"TerminationDateSChoice" minOccurs="0" />
<xs:element name="EXRQDITm" type="DateAndDateTimeChoice" minoccurs="0" />
<xs:element name="Amts" type:"CoIIateraIAmounts" minOccurs="0" />
<xs:element name="SCtsDtIs" type="SecuritiesDetails" minoccurs="0"




maxOccurs="Unbounded" />
<xs:element name=""CshDtls" type:"CaShDeta"S" minOccurs="0
maxOccurs="Unbounded" />

<Ixs:sequence>
</xs:complexType>

TransactionDetails/CIntTxRef- Client transaction reference (element)

Description | Client transaction reference
Type Max16Text
Source <xs:element name=""CINtTXRef" type="Max16Text" minoccurs="0" />

TransactionDetails/TrptyTxRef- Tri-party agent transaction reference (element)

Description | Tri-party agent transaction reference
Type Max16Text
Source <xs:element name:"TI’ptyTXRef" type="Max16Text" minoccurs="0" />

TransactionDetails/PIcOfTrad- Place of trading (element)

Description | ISO place of trading
Type Max16TextCollapse
Source <xs:element name="PIlcOfTrad" type:"MaX].GTeXtCO'|apS€" minOccurs="0" />

TransactionDetails/KDPWPIcOfTrad- KDPW place of trading (element)

Description | KDPW place of trading
Type KDPWMarketldentifier
Source <xs:element name="KDPWPIcOfTrad" type="KDPWMarketldentifier" minoccurs="0"

/>

TransactionDetails/ClsgDt- Closing date (element)

Description | Closing date
Type TerminationDate3Choice
Source <xs:element name:"C|Sth" type:"TerminationDateSChoice" minoccurs="0" />

TransactionDetails/ExRqDtTm- Execution requested date and time (element)

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

TransactionDetails/Amts- Transaction amount (element)

Description | Transaction amount
Type CollateralAmounts
Source <xs:element name="AMmts" type="Collateral Amounts" minoccurs="0" />




TransactionDetails/SctsDtls- Securities details (element)

Description | Securities details
Type SecuritiesDetails

<xs:element name=""SCtsDtls" type="SecuritiesDetails" minoccurs="0"
Source

maxOccurs="Unbounded" />

TransactionDetails/CshDtls- Cash details (element)

Description | Cash details
Type CashDetails

<xs:element name="CshDtIs" type="CashDetails" minoccurs="0"
Source

maxOccurs="Unbounded" />

CollateralAmo

unts- Collateral amounts (complex type)

Description

Collateral amounts

Component
elements

Collval

TotExpVal
MranAmt{0,1}
TotCollRard{0,1}

Source

<xs:complexType name="CollateralAmounts" >
<xs:sequence >
<xs:element name="CollVal" type="SignedCurrencyAndAmount" />
<xs:element name=""TOtEXpVal" type="SignedCurrencyAndAmount" />
<xs:element name="MrgnAmt" type:"SignedCurrencyAndAmount" minOccurs="0

/>
<xs:element name=""TOtColIRqrd" type="SignedCurrencyAndAmount"
minoccurs="0" />

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

CollateralAmo

unts/Collval- Collateral value (element)

Description | Collateral value
Type SignedCurrencyAndAmount
Source <xs:element name="CollVal" type="SignedCurrencyAndAmount" />

CollateralAmo

unts/TotExpVal- Total exposure value - present repo value (element)

Description | Total exposure value - present repo value
Type SignedCurrencyAndAmount
Source <xs:element name=""TOtEXpVal" type="SignedCurrencyAndAmount" />

CollateralAmo

unts/MrgnAmt- Margin amount (element)

Description

Margin amount

Type

SignedCurrencyAndAmount




Source

<xs:element name=""MrgnAmt" type="SignedCurrencyAndAmount" minoccurs="0" />

CollateralAmo

unts/TotCollRqrd- Total collateral required (element)

Description | Total collateral required
Type SignedCurrencyAndAmount
Source <xs:element name=""10tCOlIRqrd" type="SignedCurrencyAndAmount™ minoccurs="0"

/>

CounterpartySummary- Counterparty summary (complex type)

Description | Counterparty summary

Bsktid{0,1}

CntrPtyld
Component #
elements | bs{1,unbounded}

<xs:complexType name="CounterpartySummary" >

<xs:sequence >
<xs:element name="Bsktld" type="Max30TextCollapse" minoccurs="0" />

Source <xs:element name:"(:ntrptwd" type:"CoIIateraIParty" />

<xs:element name="AMmts" type="Collateral Amounts" />
<xs:element name=""TXDtls" type:"TransactionDetaiIs" maxOccurs="Uunbounded" />

<Ixs:sequence>
</xs:complexType>

CounterpartySummary/Bsktld- Collateral basket or financial instrument identifier (element)

Description | Collateral basket identifier. For a single financial instrument: ISIN identifier.
Type Max30TextCollapse
Source <xs:element name=""Bsktld" type:"MaX30T6XtC0||apS€" minOccurs="0" />

CounterpartySummary/CntrPtyld- Counterparty identifier (element)

Description | Counterparty identifier
Type CollateralParty
Source <xs:element name:"Cntl’Pty|d" type:"CollateraIParty" />

CounterpartySummary/Amts- Collateral amounts (element)

Description | Collateral amounts
Type CollateralAmounts
Source <xs:element name="Amts" type="Collateral Amounts" />

CounterpartySummary/TxDtls- Transaction details (element)

Description | Transaction details
Type TransactionDetails
Source <xs:element name=""TXDtIs" type="TransactionDetails" maxoccurs="unbounded" />




ExposureTypeSummary- EXposure type summary (complex type)

Description | Collateral amounts by collateral exposure type

CollExpTp
Component | AMts
elements CntrPtySmmry{O,unbounded}

<xs:complexType name="EXposureTypeSummary" >

<xs:.sequence >
<xs:element name="COIIEXpTp" type="CollateralExposureType" />

Source <xs:element name="Amts" type="CollateralAmounts" />

<xs:element name="CntrPtySmmry" ype="CounterpartySummary" minoccurs="0"
maxOccurs=""unbounded" />

<Ixs:sequence>
</xs:complexType>

ExposureTypeSummary/CollExpTp- Collateral exposure type (element)

Description | Collateral exposure type
Type CollateralExposureType
Source <xs:element name="COIIEXpTp" type="CollateralExposureType" />

ExposureTypeSummary/Amts- Collateral amounts (element)

Description | Collateral amounts
Type CollateralAmounts
Source <xs:element name="Amts" type:"ColIateraIAmounts" />

ExposureTypeSummary/CntrPtySmmry- Counterparty summary (element)

Description | Counterparty summary
Type CounterpartySummary
Source <xs:element name:"CntrPtySmmry" type:"CounterpartySummary" minOccurs=""0"

maxOccurs="Unbounded" />

OverallSummary- Overall summary (complex type)

Description | Overall summary
Amts
Component | v o
elements
<xs:complexType name:"OveraIISummary" >
<Xs:sequence >
Source <xs:element name="Amts" type=""Collateral Amounts" />

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

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

OverallSummary/Amts- Collateral amounts (element)




Description | Collateral amounts

Type CollateralAmounts

Source <xs:element name="Amts" ype="Collateral Amounts" />

OverallSummary/ValDt- Valuation date (element)

Description | Valuation date

Type DateAndDateTimeChoice

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

FinanciallnstrumentQuantity- Financial instrument quantity (complex type)

Description | Financial instrument quantity in units or face amount

Unit
Component | Eoceamt
elements
<xs:complexType name:"FinanciaIInstrumentQuantity" >
<xs:sequence >
<xs:choice >
Source <xs:element name="UnIt" type="Max14Int" />

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

<Ixs:sequence>
</xs:complexType>

FinanciallnstrumentQuantity/Unit- Unit (element)

Description | Unit

Type Max14Int

Source <xs:element name="UnIit" type="Max14Int" />

FinanciallnstrumentQuantity/FaceAmt- Face amount (element)

Description | Face amount

Type Amount

Source <xs:element name=""FaceAmt" type:"AmOUf'lt" />

FunctionOfMessage- Function of message (simple type)

Description | Function of message

Type Derivative of type: xs:string

Format Code Description
NEWMNew message

<xs:simpleType name:"FUnCtiOI’]Oﬂ\/lESS&gE'I >
<xs:restriction base="XS:String" >
<xs:enumeration value="NEWM" />

</xs:restriction>

Source




</xs:simpleType>

Generallnform

ation- General information (complex type)

Description

General information

Component
elements

SndrMsgRef
FuncOfMsqg
creDtTm{0,1}
ReceProvind
RprtPtyld

Source

<xs:complexType name="GeneralInformation" >
<xs:sequence >
<xs:element name:"SI"IdI’MSgREf" type="Max16Text" />
<xs:element name="FUNcOfMsg" ype="FunctionOfMessage" />
<xs:element name=""CreDtTm" type:"DateAndDateTimeChoice" minOccurs="0" />
<xs:element name="ReceProvInd" type="ReceiveProvidelndicator" />
<xs:element name:"RprtPty|d" type:"CoIIateraIParty" >

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

Generallnform

ation/SndrMsgRef- Sender message reference (element)

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

Generallnform

ation/FuncOfMsg- Function of message (element)

Description | Function of message
Type FunctionOfMessage
Source <xs:element name="FuncOfMsg" type="FunctionOfMessage" />

Generallnform

ation/CreDtTm- Creation date and time (element)

Description | Creation date and time
Type DateAndDateTimeChoice
Source <xs:element name="CreDtTm" type:"DateAndDateTimeChoice" minoccurs="0" />

Generallnform

ation/ReceProvind- Receive/Provide indicator (element)

Description | Receive/Provide indicator
Type ReceiveProvidelndicator
Source <xs:element name="ReceProvInd" «pe="ReceiveProvidelndicator" />

Generallnform

ation/RprtPtyld- Reporting party identifier (element)

Description

Reporting party identifier

Type

CollateralParty




Source <xs:element name="RprtPtyld" ype="CollateralParty" />
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="XS:String" >
<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" >

</xs:restriction>

</xs:simpleType>
ISODateTime- Date and time (simple type)
Description | Date and time
Type Derivative of type: xs:dateTime
Format

<xs:simpleType name="1SODateTime" >
Source <xs:restriction base="Xs:dateTime" >

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

KDPWDocument- KDPW system message (complex type)

Description | KDPW system message
Name Description Type
Attributes | Sndr Sender KDPWMemberldentifier
Rcvr Receiver KDPWMemberldentifier
Component | tprp.stm.001.02{1,unbounded}
elements
<xs:complexType name="KDPWDocument" >
Source

<Xs:sequence >




<xs:element name="tprp.stm.001.02" type="tprp.stm.001.02"
maxOccurs="unbounded" />
</xs:sequence>
< xs:attribute name="SNndr" type="KDPWMemberldentifier" use="required" />

< xs:attribute name="Rcvr" type:"KDPWMemberIdentifier" use:"rEC]UiI'Ed" />
</xs:complexType>

KDPWDocument/tprp.stm.001.02- Tri-party repo and collateral statement (element)

Description | Tri-party repo and collateral statement
Type tprp.stm.001.02
Source <xs:element name:"tprp.stm.001.02" type:"tpl’p.Stm.OOl.OZ" 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:"XSIString" >
<xs:whiteSpace value="co0llapse" />

Source

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

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

KDPWMemberldentifier- KDPW member identifier (simple type)

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

Min. length=4
Format Max. length=4

<xs:simpleType name="KDPWMemberldentifier" >

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

Source

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

</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" >
<xs:restriction base="XS:integer" >
Source <xs:totalDigits value="14" />
<xs:mininclusive value="0" />
</xs:restriction>
</xs:simpleType>
Max2Text- Text (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:"XSZString" >
<xs:whiteSpace value="co0llapse" />
Source <xs:minLength value="1" />
<xs:maxLength value="2" />
</xs:restriction>
</xs:simpleType>
Max4Text- Text (simple type)
Description | Text, max. length 4 characters
Type Derivative of type: xs:string
Min. length=1
Format Max. length=4
<xs:simpleType name=""Max4Text" >
<xs:restriction base:"XS:Stl’ing" >
<xs:whiteSpace value="co0llapse" />
Source

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

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

Max16Text- Text (simple type)

Description | Text, max. length 16 characters

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

Format Max. length=16




<xs:simpleType name=""Max16Text" >
<xs:restriction base="XS:String" >

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

<xs:maxLength value="16" />

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

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:"MaX16TeXtCO||apSE" >
<xs:restriction base:"XSZString" >
<xs:whiteSpace value="co0llapse" />
Source <xs:minLength value="1" />
<xs:maxLength value="16" />

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

Max30TextCollapse- Text (simple type)

Description | Text, max. length 30 characters

Type Derivative of type: xs:string
Min. length=1
Format Max. length=30

<xs:simpleType name:"MaX30TE'XtCO||apSE" >
<xs:restriction base:"XS:Stl’ing" >
<xs:whiteSpace value="co0llapse" />
Source <xs:minLength value="1" />
<xs:maxLength value="30" />

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

Percentage3- Percentage (simple type)

Description | Percentage

Type Derivative of type: xs:decimal
Min. value=0
Number of decimal places=4
Format
Number of characters=8
Source <xs:simpleType name=""Percentage3" >

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




<xs:mininclusive value="0" />
<xs:fractionDigits value="4" >
<xs:totalDigits value="8" />

<Ixs:restriction>
</xs:simpleType>

ReceiveProvidelndicator- Receive/Provide indicator (simple type)

Description | Receive/Provide indicator
Type Derivative of type: xs:string
Code Description
Format RECE Receive collateral
PROV Provide collateral
<xs:simpleType name=""ReceiveProvidelndicator" >
<xs:restriction base:"XSZString" >
Source <xs:enumeration value="RECE" />

<xs:enumeration value="PROV" />

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

SecuritiesDetails- Securities details (complex type)

Description | Securities details

ISIN

Qty
Component mktPric{0,1}
elements CollsubstReq{0,1}

<xs:complexType name=""SecuritiesDetails" >

<xs:sequence >
<xs:element name="1SIN" type:"|S|N|dentifiel’" />

Source <xs:element name="Qty" type="FinanciallnstrumentQuantity" />

<xs:element name="MKtPric" type:"CurrencyAndAmount" minOccurs="0" />
<xs:element name="CO0lISubstReq" type=""YesNolndicator" minoccurs="0" />

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

SecuritiesDetails/ISIN- ISIN identifier (element)

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

SecuritiesDetails/Qty- Financial instrument quantity (element)

Description | Financial instrument quantity
Type FinanciallnstrumentQuantity
Source <xs:element name="Qty" type="FinanciallnstrumentQuantity" />




SecuritiesDetails/MktPric- Market price of financial instrument (element)

Description | Market price of financial instrument
Type CurrencyAndAmount
Source <xs:element name="MKtPric" type="CurrencyAndAmount" minoccurs="0" />

SecuritiesDetails/CollSubstReq- Collateral substitution required (element)

Description | Collateral substitution required
Type YesNolndicator
Source <xs:element name:"CO”SUbStRGQ" type:"YeSNO|ndiC8.t0r" minOccurs="0" />

SignedAmoun

t- Amount (simple type)

Description | Amount
Type Derivative of type: xs:decimal
Number of decimal places=2
Format Number of characters=14
<xs:simpleType name:"SignedAmOUHt" >
<xs:restriction base="XS:decimal" >
Source <xs:fractionDigits value="2" 1>

<xs:totalDigits value="14" />

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

SignedCurrencyAndAmount- Currency and amount (complex type)

Description | Currency and amount
Type Derivative of type: signedAmount

. Name Description Type
Attri

tiributes Ccy Currency code CurrencyCode
<xs:complexType name:"SignedCurrencyAndAmount" >
<xs:simpleContent>
<xs:extension base:"SignedAmount" >

Source

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

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

TerminationDate3Choice- Termination date choice (complex type)

Description

Termination date choice

Component
elements

Dt
cd

Source

<xs:complexType name=""TerminationDate3Choice" >




<xs:sequence >
<xs:choice >
<xs:element name="Dt" type="DateAndDateTimeChoice" />
<xs:element name="Cd" type:"DateTyDGSCOde" >
<Ixs:choice>

<Ixs:sequence>
</xs:complexType>

TerminationDate3Choice/Dt- Date (element)

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

TerminationDate3Choice/Cd- Date code (element)

Description | Date code
Type DateType5Code
Source <xs:element name="Cd" type:"DateTypeSCode" >

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="X$:String" >
Source <xs:enumeration value="Y"" />

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

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

tprp.stm.001.02- Tri-party repo and collateral statement (complex type)

Description | Tri-party repo and collateral statement

Gnlinf
Component | QuiSmmry
elements CntrPtySmmry{O,UnbOUI’lded}

<xs:complexType name:"tpl’p.Stm.OOl.OZ" >

<xs:sequence >
<xs:element name="GnlInf" type:“GeneraI Information" />

Source <xs:element name="0VvrISmmry" tpe="OverallSummary" >

<xs:element name:"CntrPtySmmry" type:"CounterpartySummary" minOccurs="0"

maxOccurs="Unbounded" />

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




tprp.stm.001.02/Gnlinf- General information (element)

Description | General information

Type Generallnformation

Source <xs:element name="GnlInf" type="GeneralInformation" />

tprp.stm.001.02/0OvrISmmry- Overall summary (element)

Description | Overall summary

Type OverallSummary
Source <xs:element name="0VrISmmry" tpe="OverallSummary" />

tprp.stm.001.02/CntrPtySmmry- Counterparty summary (element)

Description | Counterparty summary

Type CounterpartySummary

<xs:element name:"CntrPtySmmry" type:"CounterpartySummary" minOccurs="0"

Source " "
maxOccurs="unbounded" />




