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Resource hierarchy:
Legend: B Import, © Include, @ Redefine, @ Override, * Cycle detected
CDML-TradeValuationReport-003.xsd
'+ @ CDML-datatypes-003.xsd
Namespace: "urn:cdml:schema:position:tradeValuation"
Schema(s)
Main schema CDML- Tr adeVal uat i onReport-003. xsd

Namespace | urn:cdml:schema:position:tradeVauation

Properties attribute form default: ~ unqual i fi ed

element form default: qualified

version: 2

Element(s)

Element cdml -t v: Fl onG oupType / cdm -tv:flow

Namespace | urn:cdml:schema:position:tradeValuation

Diagram [ cdmltv:FlowType

Base Type | cdml:TyvpedAmountType
@ [ cdml:TypedAmountType (extension base)

@ [] cdmlAttributableType (extension base)

(—.@ attrs |®

Extending types can store an arbitrary number of
key-value attributes

(] Attributes

||| e
(oo

flow
Convenience pairing of an amourt and an amount type, and

G
Type cdml-tvFlonType an arbitrary collaction of optional attributes

(] Attributes

Type cdml:CurrencyType

settleCoy ]

]

settleDate
Type date

A hint to override business conventions when generating a
settle date for the given flow. Producers of COML will..

Single passthrough flow, currency specific. A flow represents a
portion of the actual daily or intraday settlement, ...
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Type cdml-tv:FlowType
Type « cdml:AttributableType
hierarchy
« cdml:TypedAmountType
e cdml-tv:FlowType
Properties content: conpl ex
minOccurs: 0
maxOccurs: unbounded
Model cdml:attrs{ 0,1}
Children cdml:attrs
Instance <cdm -tv: flow
"urn:cdnl : schena: posi tion:tradeVal uation” "urn: cdm : schena: coomon: t ypes” >
<cdm :attrs>{0, 1} </cdm :attrs>
</cdm -tv:fl ow>
Attributes QName Type Use
amount cdml:AmountType required
settleCey cdml:Currency Type required
settleDate date optiona
A hint to override business conventions when generating a settle
date for the given flow. Producers of COM. will nornally del egate on
consuners to
generate a settle date, based on the econonmic characteristics of
the flow use this attribute to signal the date is already chosen. Setting
the settleDate
signals themto ignore other economi c characteristics, and use it as
provi ded
type cdml:AmountTypeType required
Source <el ement "1 ow' "cdm - tv: Fl owType" "o" "unbounded"/ >

Element cdml -t v: Val uati onG oupType / cdm -tv:val uation

Namespace | urn:cdml:schema:position:tradeValuation
Diagram [ cdmltvvaluationType
Baze Type cdmlTypedamountType
O [ cdml:TypedAmountType (extension base)
@ [] cdml:AttributableType (extension base)
/—.@ attrs |®
Extending types can store an arbitrary number of
key-value attributes
[S] Attributes
|| oo
o
waluation |
Type cdmltv:ValuationType
T o B Convenience pairing of an armourt and an amount type, and
an arbitrary collection of optional attributes
(] Attributes
- settleCoy
Type cdml:CurrencyType
Single valuation element, currency specific. It encades infarmation
needed to value a trade, grouped by type and...
Type cdml-tv:VauationType
Type « cdml:AttributableType
hierarchy
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e cdml: TypedAmountType
e cdmi-tv:VauationType
Properties content: conpl ex
minOccurs: 0
maxOccurs: unbounded
Model cdml:attrs{ 0,1}
Children cdml:attrs
Instance <cdn - tv:val uation
"urn: cdnl : schema: posi tion:tradeVal uati on" "urn: cdnl : schema: common: t ypes" >
<cdmi :attrs>{0, 1}</cdni:attrs>
</cdm -tv:val uati on>
Attributes QName Type Use
amount cdml:AmountType required
settleCey cdml:Currency Type required
type cdml:AmountTypeType required
Source <el erment "val uation" "cdm -tv: Val uati onType" "0" "unbounded"/ >
Element cdml -t v: TradeEl ement sGroup / cdm -tv: cl earedTradel d
Namespace | urn:cdml:schema:position:tradeValuation
Diwram clearedTradeld
Type cdml:TradeldType © @
Arbitrary trade identifier
Type cdml:TradeldType
Type « token
hierarchy
« cdml:AlphanumericldType
e cdml:TradeldType
Properties content: sinple
minOccurs: 1
maxOccurs: 1
Facets minLength 1
maxLength 256
Source <el enent "cl earedTradel d" "cdm : Tradel dType" " "1t >

Element cdml -tv: TradeEl ement sG-oup / cdnml -tv: CCP

Namespace | urn:cdml:schema:position:tradeValuation
Diagram ccP

Type cdml:CCPIdTwvpe @

CCP Identifier
Type cdml:CCPIdType
Type « token
hierarchy
¢ cdml:AlphanumericldType
» cdml:CCPIdType

Properties content: sinple

minOccurs: 1

maxOccurs: 1
Facets minLength 1

maxLength 64
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‘Source ‘<e| ement " CCP" "cdm : CCPI dType" "1 "1t >

Element cdml -t v: TradeEl enment sGroup / cdnl -tv: cl eari ngServi ce

Namespace | urn:cdml:schema:position:tradeValuation
Diagram clearingService i - -
[Type cdml:CIearingServiceType]e v cdml.CIearlngSer\flceType)@
Arbitrary identifier for a product or group of products, as reported by the
CCP. It usually represents the group of ..
Type cdml:ClearingServiceType
Properties content: sinple
minOccurs: 1
maxOccurs: 1
Facets minLength 1
maxLength 32
Source <el enent "cl earingService" "cdml : C earingServi ceType" "1 "1t/ >
Element cdmi -t v: TradeEl ement sG oup / cdm -tv: nenberld

Namespace | urn:cdml:schema:position:tradeValuation

Diagram berld
[mem &r ] [ cdml:MemberldType &

Type cdml:MemberldType

Member identifier, as defined by the counterparty organization

Type cdml:MemberldType
Type * token
hierarchy

« cdml:AlphanumericldType

» cdml:MemberldType

Properties content: sinpl e
minOccurs: 1
maxOccurs: 1
Facets minLength 1
maxLength 256
Source <el enent "menber | d" "cdm : Menber | dType" "1 "1t >

Element cdml -t v: TradeEl ement sGroup / cdm -tv: positionAccount!d

Namespace | urn:cdml:schema:position:tradeValuation

Diagram itionAccountid
[DOSI Sroan ] [ cdml:AccountldType @

Type cdml:AccountldType
Account |dentifier

Type cdml:AccountldType
Type « token
hierarchy

¢ cdml:AlphanumericldType

e cdml:AccountldType

Properties content: sinmple
minOccurs: 1
maxOccurs: 1

Facets minLength 1
maxLength 64
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‘ Source

‘<e| ement

"posi tionAccount|d"

"cdml : Account | dType" g

1>

Element cdml -t v: TradeEl ement sGroup / cdnl -tv: segregati onType

Namespace

urn:cdml:schema: position:tradeVa uation

Annotations

The use of Segregati onTypeType i s deprecated,

and may be renpved from future versions

Diagram

segregationType
Type cdml:SegregationTypeType |

The use of SegregationTypeType is depracated,
and may be removed from future versions

@—(V cdml:SegregationTypeType )@

The use of SegregationTypeType is deprecated. Future versions of the CDML
specfication may remave this datatype....

Type

cdml:SegregationTypeType

Properties

content: sinpl e

minOccurs: 0

maxOccurs: 1

Facets

enumeration CLI ENT

enumeration HOUSE

Source

<el erment
<annot at i on>

"segregati onType"

ver si ons</ docunent ati on>
</ annot ati on>

</ el emrent >

"cdml : SegregationTypeType" "on

EPERS

<document ati on>The use of Segregati onTypeType is deprecated, and may be renpved fromfuture

Element cdml -t v: TradeEl enment sGroup / cdml -tv: segregati onAccount

Namespace | urn:cdml:schema:position:tradeVa uation
Diwram segregationAccount -
[Type cdml:SegregationAccountType]e_(v cdml.SegregatlonAccountType)@
Type cdml: SegregationAccountType
Type « token
hierarchy
« cdml:AlphanumericldType
» cdml:SegregationAccountType
Properties content: sinple
minOccurs: 1
maxOccurs: 1
Facets minLength 1
maxLength 64
Source <el erment "segregati onAccount” "cdni : Segr egat i onAccount Type" "1 "t >
Element cdmi -t v: TradeEl enment sGroup / cdm -tv:tradeCashFl owDat a
Namespace | urn:cdml:schema:position:tradeValuation
Diagram @ [ cdmltv:FlowGroupType
tradeCashFlowData | . 0.= | flow
'I'_)_.r_pe .Cdr.'n|-t\..fZF|0W.E3r0L.lpTyp? © 9 Type c_dml_-_t\.f:FIowType
Aggregation of passthrough flows
Type cdml-tv:FlowGroupType
Properties content: conpl ex
minOccurs: 0
maxOccurs: 1
Model cdml-tv:flow*
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Children cdml-tv:flow
Instance <cdml -tv: tradeCashFl owDat a "urn: cdm : schema: posi tion: tradeVal uati on">
<cdml -tv: flow " " " "">{0, unbounded} </ cdnl -t v: f | ow>
</ cdm -tv: tradeCashFl owDat a>
Source <el enment "tradeCashFl owDat a" "cdml -tv: Fl owG oupType" "o" "1t >
Element cdml -t v: TradeEl ement sGroup / cdnl -tv:tradeVal uati onDat a

Namespace | urn:cdml:schema:position:tradeVauation

Diagram © [ cdmltvvaluationGroupType

tradeValuationData o @ 0. = | waluation ®
Type cdmI-t\.-':\.-"aIuationGroupTypeJ Type cdml-t\.-':\.-"aluationTypeJ

Aggregation of waluation elements

Type cdml-tv:ValuationGroupType
Properties content: conpl ex

minOccurs: 0

maxOccurs: 1
Model cdml-tv:valuation*
Children cdml-tv:valuation
|nstance <cdm -tv:tradeVal uati onDat a "urn: cdm : schema: posi tion: tradeVal uati on">

<cdm -tv:val uation " " "">{0, unbounded} </ cdm - tv: val uati on>

</cdm -tv:tradeVal uati onDat a>

Source <el enent "tradeVal uati onDat a" "cdm -tv: Val uati onG oupType" "o "1t >

Element cdni -t v: TradeVal uati onReport Type / cdnl-tv:trade

Namespace | urn:cdml:schema:position:tradeValuation

Diagram © [ cdmltvTradeType
@ ga cdmltv:TradeElementsGroup

clearedTradeld
Type cdml:TradeldType

EER
Type cdml:CCPIdType

clearingService ®
Type cdml:ClearingServiceType
memberld ®
Type cdml:MemberldType

= o positionAccountld ]@

T [ e ] .9 Type cdml:AccountldType

segregationType
Type cdml:SegregationTypeTypeJ

The use of SegregationTypeType is deprecated, and may be removed from
future versions

segregationAccount ®
Type cdml:SegregationAccountType
tradeCashFlowData
Type cdml-t\.-':FIowGroupTypeJ

tradeValuationData
Type cdml-t\.-':\u"aluationGroupTypeJ

Represents a single trade that has been already cleared, tagged with CCP and clearing member
identifiers, and...

Type cdml-tv:TradeType

Properties content: conpl ex
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minOccurs: 0
maxOccurs: unbounded
Model ALL (cdml-tv:clearedTradeld cdml-tv:CCP cdml-tv:clearingService cdml-tv:memberld cdml-tv:positionAccountld cdml-
tv:segregationType{ 0,1} cdml-tv:segregationAccount cdml-tv:tradeCashFlowData{ 0,1} cdml-tv:tradeVauationData{ 0,1})
Children cdml-tv:CCP, cdml-tv:clearedTradel d, cdml-tv:clearingService, cdml-tv:memberld, cdml-tv:positionAccountld, cdml-

tv:segregationAccount, cdml-tv:segregationType, cdml-tv:tradeCashFlowData, cdml-tv:tradeV aluationData

|nstance <cdm -tv:trade "urn: cdnl : schema: posi tion:tradeVal uation">
<cdni -tv:cl earedTradel d>{1, 1} </ cdni -tv: cl ear edTr adel d>
<cdni -tv: CCP>{1, 1} </ cdm -t v: CCP>
<cdml -tv:clearingService>{1, 1}</cdm -tv:cl eari ngService>
<cdni -tv: nenber | d>{1, 1} </ cdni - t v: nenber | d>
<cdml -tv: positionAccount | d>{1, 1} </ cdm -tv: posi ti onAccount | d>
<cdni -tv: segregati onType>{0, 1} </ cdml -tv: segregati onType>
<cdml -tv: segregati onAccount >{1, 1} </ cdnl -t v: segregati onAccount >
<cdml -tv: tradeCashFl owbat a>{ 0, 1} </ cdml -t v: t radeCashFl owDat a>
<cdm -tv: tradeVal uati onDat a>{ 0, 1} </ cdnl -t v: tradeVal uati onDat a>
</cdm -tv:trade>

Source <el ement "trade" "cdm -tv: TradeType" "0" "unbounded"/ >

Element cdml -t v: t radeVal uati onReport

Namespace | urn:cdml:schema:position:tradeValuation
Annotations |Root el enent for the CDML Trade Val uati on Report
D|agram [ cdmltwTradevaluationReportType
Base Type | cdml COMLReportType
© [] cdml:CDMLReportType (extension base)
] Attributes
[ medserzan)o
Report spacification wersion nurnbar
wversion |(®
- | @ version)
Report content version number
generationDateTime )@
Report generation timestamp
D E
=) Business date on which the report data is valid
tradeValuationReport : intraday |(®
Type cdmltv:TradeValuationReportType
Indicates if the data in this repart has bean
Root element for the COML Trade Waluation Report generated intraday. The lack of this flag should be
interpreted as ...
Ease type for all COML reparts
\ . 0. | trade
e Type cdmltv:TradeType ©
Type cdml-tv: TradeV auationReportType
Type * cdml:CDMLReportType
hierarchy )
« cdml-tv:TradeV auationReportType
Properties content: conpl ex
Model cdml:reportDate , cdml:intraday{ 0,1} , cdml-tv:trade*
Children cdml-tv:trade, cdml:intraday, cdml:reportDate
Instance <cdml -tv: tradeVal uati onReport
"urn: cdnl : schema: posi tion:tradeVal uation" "urn: cdml : schema: common: t ypes" >
<cdml : reportDate>{1, 1} </ cdml : r eport Dat e>
<cdml :intraday>{0, 1} </ cdml : i ntraday>
<cdm -tv: trade>{0, unbounded} </ cdml -tv: trade>
</ cdm -tv:tradeVal uati onReport >
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Attributes QName Type ‘ Use
generationDateTime cdml:ReportGenerati onDateTin*eﬁ)}immal
Report generation tinestanp
modelVersion cdml:ReportModel Versi onType‘ required |
Report specification version nunber
version cdml:ReportVersionType ‘ optiona |
Report content version nunber
Source <el erment "tradeVal uati onReport" "cdm -tv: TradeVal uati onReport Type" >
<annot at i on>
<docunent ati on>Root el ement for the CDM. Trade Val uati on Report</docunentation>
</ annot at i on>
</ el emrent >

Complex Type(s)

Complex Type cdm -t v: Fl owType

Namespace | urn:cdml:schema:position:tradeValuation
Annotations |Si ngl e passthrough flow, currency specific. A flow represents a portion
of the actual daily or intraday settlenment, grouped by type and currency
Diagram @ [ cdml:TypedAmountType (extension base)
@ [ cdml:AttributableType (extension base)
(—.9 attrs |@
Extending types can store an arbitrary number of
key-valus sttributes
(&) Attributes
e )
D ()
Base Type cdml:TypedAmountType
Single passthrough flow, currency specific. A flow ::r;:l:;i::;iopl‘la;:;gno;?zpi?g::ln:t::;gjz:moum type, and
represents a portion of the actual daily or
intraday settlerment.,...
[S] Attributes
settleCecy
Type cdml:CurrencyType
settleDate ®
Type date
A hirt to override business convertions whan generating a
settle date for the given flow. Producers of COML will...
Type extension of cdml: TypedAmountType
Type « cdml:AttributableType
hierarchy
« cdml:TypedAmountType
e cdml-tv:FlowType
Used by Element cdml-tv:FlowGroupType/cdmi-tv:flow
Model cdml:attrs{ 0,1}
Children cdml:attrs
Attributes QName Type Use
amount cdml:AmountType required
settleCey cdml:Currency Type required
settleDate date optional
A hint to override business conventions when generating a settle
date for the given flow. Producers of COML will normally del egate on
consumers to




Schema documentation for CDML-
TradeV al uationReport-003.xsd

QName Type ‘ Use

generate a settle date, based on the economic characteristics of

the flow use this attribute to signal the date is already chosen. Setting
the settleDate

signals themto ignore other econom c characteristics, and use it as
provi ded

type cdml:AmountTypeType required

Source

<conpl exType "Fl owType" >
<annot at i on>
<docunent ati on>Si ngl e passthrough flow, currency specific. A flow represents a portion of the
actual daily or intraday settlenment, grouped by type and currency</docunentation>
</ annot at i on>
<conpl exCont ent >
<ext ensi on "cdni : TypedAnmpunt Type" >
<attribute "settl eCcy" "cdm : CurrencyType" "required"/>
<attribute "settl eDate" "dat e" "optional ">
<annot at i on>
<docunent ati on>A hint to override business conventi ons when generating a settle date for
the given flow. Producers of COML will normally del egate on consunmers to generate a settle date,
based on the econom ¢ characteristics of the flow use this attribute to signal the date is already
chosen. Setting the settleDate signals themto ignore other econonic characteristics, and use it as
provi ded</ docunent ati on>
</ annot ati on>
</ attribute>
</ ext ensi on>
</ conpl exCont ent >
</ conpl exType>

omplex Ty

pe cdnml -tv: Val uati onType

Namespace

urn:cdml:schema:position:tradeV aluation

Annotations

Singl e valuation el ement, currency specific. It encodes information needed to

value a trade, grouped by type and currency. It differs fromthe flow in that valuation
el ements are not intended to generate actual paynments, but just represent a pricing
conmponent

Diagram

@ [ cdml:TvpedAmountType (extension base)

© [ cdml:AttributableType (extension base)

/—.@ attrs |@®

Extending types can store an arbitrary number of
key-valus attributes

(&) Attributes

L [ we)o
[ ValuationType
Base Type cdml:TypedAmountType @

Single valuation element, currency specific. It
encodes information needed to value a trade,

Convenience pairing of an amount and an amount type, and
grouped by type and... an arbitrary collection of optional attributes

[S] Attributes

— settleCeoy ]

Type cdml:CurrencyType

Type

extension of cdml: TypedAmountType

Type
hierarchy

« cdml:AttributableType
¢ cdml: TypedAmountType

* cdml-tv:VauationType

Used by

Element cdml-tv:ValuationGroupType/cdml-tv:val uation

Model

cdml:attrs{ 0,1}

Children

cdml:attrs

Attributes

QName Type Use

amount cdml:AmountType required

settleCey cdml:Currency Type required

10
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QName ‘Type ‘ Use |

type ‘ cdml:AmountTypeType ‘ required |

<conpl exType
<annot at i on>

Source "Val uati onType" >

docunent ati on>
</ annot ati on>
<conpl exCont ent >
<ext ensi on
<attribute
</ ext ensi on>
</ conpl exCont ent >
</ conpl exType>

"cdni : TypedAnount Type" >
"settl eCcy"” "cdm : CurrencyType"

<docunent ati on>Si ngl e val uation el ement, currency specific. It encodes information needed
to value a trade, grouped by type and currency. It differs fromthe flowin that valuation
elenents are not intended to generate actual payments, but just represent a pricing conponent</

"required"/>

Complex Type cdm -t v: Fl owG oupType

Namespace | urn:cdml:schema:position:tradeV aluation
Annotations |Aggregation of passthrough flows
Diagram 0..= | flow
FlowGroupT: 4. =
9 © Type cdml-tv:FlowType ©
Aggregation of passthrough flows
Used by Element cdml-tv: TradeEl ementsGroup/cdmi -tv:tradeCashFlowData
Model cdml-tv:flow*
Children cdml-tv:flow
Source <conpl exType "Fl owGr oupType" >
<annot ati on>
<docunent ati on>Aggr egati on of passthrough fl ows</ docunent ati on>
</ annot ati on>
<sequence>
<el ement "l ow' "cdm -tv: Fl owType" "0" "unbounded"/ >
</ sequence>
</ conpl exType>

Complex Type cdml -t v: Val uati onG oupType

Namespace | urn:cdml:schemaposition:tradeV aluation
Annotations |Aggregation of valuation el enents
Diagram luati
X 0..= | waluation
ValuationGroupT: 4.
| [ valuationGroupType |@ @ Type cdmltw:ValuationType @
Aggregation of valustion elernents
Used by Element cdml-tv: TradeElementsGroup/cdml-tv:tradeV aluationData
Model cdml-tv:valuation*
Children cdml-tv:valuation
Source <conpl exType "Val uat i onG oupType" >
<annot ati on>
<docunent ati on>Aggr egati on of val uati on el ement s</ docunent ati on>
</ annot ati on>
<sequence>
<el erment "val uation" "cdm -tv: Val uati onType" "unbounded"/ >
</ sequence>
</ conpl exType>

Complex Type cdmi -t v: TradeType

Namespace | urn:cdml:schema:position:tradeVa uation

Annotations
identifiers, and information about payrment flows and trade pricing

Represents a single trade that has been already cleared, tagged with CCP and cl eari ng nenber
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Diagram (S cdml—tv:TradeEIementsGrouplz‘
clearedTradeld
Type cdml:TradeldType
CCP
@
Type cdml:CCPIdTvpe
clearingService ®
Type cdml:ClearingServiceType
memberld o
Type cdml:MemberldType
positionAccountld ®
Type cdml:AccountldType
O s Jo——@e
- segregationType
:;‘e;rﬁz:r::eans:rgelz‘;:;ade Type cdml:SegregationTypeType
cleared, tagged with
CCP and clearing The use of SegregationTypeType is deprecated, and may be removed from
mermber identifiers, and... future versions
segregationAccount ®
Type cdml:SegregationAccountType
tradeCashFlowData
Type cdml-tv:FlowGroupType
tradeValuationData
Type cdml-tv:ValuationGroupType
Used by Element cdml-tv: TradeV al uationReport Type/cdml -tv:trade
Model ALL (cdml-tv:clearedTradeld cdml-tv:CCP cdml-tv:clearingService cdml-tv:memberld cdml-tv:positionAccountld cdml-
tv:segregationType{ 0,1} cdml-tv:segregationAccount cdml-tv:tradeCashFlowData{ 0,1} cdml-tv:tradeV aluationData{ 0,1} )
Children cdml-tv:CCP, cdml-tv:clearedTradeld, cdml-tv:clearingService, cdml-tv:memberld, cdml-tv:positionAccountld, cdml-
tv:segregationAccount, cdml-tv:segregationType, cdml-tv:tradeCashFlowData, cdml-tv:tradeV a uationData
Source <conpl exType "TradeType" >
<annot ati on>
<docunent ati on>Represents a single trade that has been already cl eared, tagged with CCP and
clearing menber identifiers, and information about payment flows and trade pricing</docunmentation>
</ annot ati on>
<group "cdm -tv: TradeEl enent sG oup"/ >
</ conpl exType>

Complex Type cdml -t v: Tr adeVal uati onReport Type

‘ Namespace ‘ urn:cdml:schema:position:tradeV auation
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Diagram @ [] cdml:CDMLReportType (extension base)
= Attributes
[ retaverzon)o
Report specification version number
wversion |(®
Feport content version nurmber
generationDateTime )6
Report generation timestamp
®
D jRiadeNaluaton o G}- = Business date on which the report data is valid
Base Type cdml:CDMLReportType
intraday |(®
Indicates if the data in this report has been
generated intraday. The lack of this flag should be
interpreted asit...
Base type for all COML reparts
0.= | trade |
@ Type cdmltwTradeType _-®
Type extension of cdml:CDMLReportType
Type e cdml:CDML ReportType
hierarchy
¢ cdml-tv:TradeV a uationReportType
Used by Element cdml-tv:tradeV aluationReport
Model cdml:reportDate , cdml:intraday{ 0,1} , cdmi-tv:trade*
Children cdml-tv:trade, cdml:intraday, cdml:reportDate
generationDateTime cdml:ReportGenerati onDateTirdei;ttmal
Report generation tinmestanp
modelVersion cdml:ReportModel Versi onType‘ required |
Report specification version nunber
version cdml:ReportVersionType ‘ optional |
Report content version nunber
Source <conpl exType " Tr adeVal uati onReport Type" >
<conpl exCont ent >
<ext ensi on "cdni : CDMLReport Type" >
<sequence>
<el enment "trade" "cdml -tv: TradeType" "0" "unbounded"/ >
</ sequence>
</ ext ensi on>
</ conpl exCont ent >
</ conpl exType>

Element Group(s)

Element Group cdm -t v: Tr adeEl enent sG oup

Namespace ‘ urn:cdml:schema: position:tradeV a uation
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Diajram clearedTradeld
Type cdml:TradeldType

CCP
Type cdml:CCPIdType

clearingService o
Type cdml:ClearingServiceType

memberld ®
Type cdml:MemberldTvpe
positionAccountld ®
Type cdmlAccountldType
im TradeElementsGroup )6@

segregationType

Type cdml:SegregationTypeType

The use of SegregationTypeType is deprecated, and may be removed from
future versions

segregationAccount ®
Type cdml:SegregationAccountType

tradeCashFlowData

Type cdmltw:FlowGroupType

tradeValuationData
Type cdml-tw:ValuationGroupType

Used by Complex Type cdml-tv: TradeType
Model ALL (cdml-tv:clearedTradeld cdml-tv:CCP cdml-tv:clearingService cdml-tv:memberld cdml-tv:positionAccountld cdml-
tv:segregationType{ 0,1} cdml-tv:segregationAccount cdml-tv:tradeCashFlowData{ 0,1} cdml-tv:tradeValuationData{ 0,1} )
Children cdml-tv:CCP, cdml-tv:clearedTradeld, cdml-tv:clearingService, cdml-tv:memberld, cdml-tv:positionAccountld, cdmi-
tv:segregationAccount, cdml-tv:segregationType, cdml-tv:tradeCashFlowData, cdml-tv:tradeV a uationData
Source <group " Tr adeEl enent sG oup" >
<all >
<el erment "cl ear edTr adel d" "cdni : Tr adel dType" "1t "1t >
<el enent " CCP" "cdni : CCPI dType" "1 "1t >
<el enent "cl earingService" "cdnl : O earingServiceType" "1 "1t >
<el enent "menber | d" "cdm : Menber | dType" "1 "1t >
<el erment "posi ti onAccount | d" "cdm : Account | dType" "1t "1t >
<el erment "segregationType" "cdml : Segregati onTypeType" "o "1t >

<annot at i on>
<documnent ati on>The use of Segregati onTypeType is deprecated, and may be renpved fromfuture
ver si ons</ docunent ati on>
</ annot ati on>
</ el emrent >

<el enent "segregati onAccount " "cdn : Segregat i onAccount Type" "1
"1t >
<el enent "t radeCashFl owDat a" "cdnl -tv: Fl owG oupType" "o" "1 >
<el enent "tradeVal uationDat a" "cdm - tv: Val uati onG oupType" "o"
"1t >
</all>
</ gr oup>

Namespace: "urn:cdml:schema:common:types"

Schema(s)

Imported schema CDM_- dat at ypes- 003. xsd

Namespace | urn:cdml:schema:common:types

Annotations |Dat etype definitions shared by all CDM. docurent types.

CDML specification version history

v0 (000) : initial devel opnent version
vl (001) : initial release version
v2 (002) : EMR support changes
- deprecated segregati onType
- added segregati onAccount
v3 (003) : added intraday flag
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Properties attribute form default: unqual i fied
element form default: qualified
version: 2
Element(s)

Element cdmi : Attri but abl eType / cdnl:attrs

Namespace | urn:cdml:schema:common:types
Dlagram @ [ cdmlAttributeCollectionType
attrs)@@ = attr |(®
Collection of key-walue attributes. Order is not relevant,
and keys can be repeated: it's up to producersjconsumers
of...
Type cdml:AttributeCollectionType
Properties content: conpl ex
minOccurs: 0
maxOccurs: 1
Model cdml:attr*
Children cdml:attr
|nstance <cdm :attrs "urn: cdml : schema: conmon: types" >
<cdm :attr " "">{0, unbounded} </ cdm : attr>
</cdm :attrs>
Source <el enent "attrs" "cdm : AttributeCol | ecti onType" "0/ >
Element cdml : Attri buteCol | ecti onType / cdnl:attr
Namespace | urn:cdml:schema:common:types
Diagram O [ cdml:AttributeType
(] Attributes
aE)@ ®
value (®
Key-valus pair that define a single attribute
Type cdml:AttributeType
Properties content: conpl ex
minOccurs: 0
maxOccurs: unbounded
Attributes QName Type Use
key string required
value string optional
Source <el enent “attr" "cdm : AttributeType" "unbounded" 0"/ >

Element cdnl : CDM_LReport Type / cdnl :reportDate

Namespace | urn:cdml:schema:common:types
Annotations |Busi ness date on which the report data is valid
Diagram

reportDate 6—(? cdml:ReportDateType )@

Business date on which
the report data is valid
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Type cdml:ReportDateType
Properties content: sinmple
minOccurs: 1
maxOccurs: 1
Source <el erment "report Date" "cdnl : Report Dat eType" "1t "1t >

<annot at i on>
<docunent ati on>Busi ness date on which the report data is valid</docunentation>
</ annot ati on>
</ el emrent >

m

lement cdm : CDMLReport Type / cdnml :intraday

Namespace | urn:cdml:schema:common:types

Annotations |Indicates if the data in this report has been generated intraday. The |ack
of this flag should be interpreted as it being false

I = G

Indicates if the data Built-in prirmitive type. It defines the boolean values trus
inthis report has and false.

been generated

intraday. The lack of

this flag should be

interpreted as it...

Type boolean
Properties content: sinple
minOccurs: 0
maxOccurs: 1
default: fal se
Source <el enment "intraday"” "bool ean" "0" "1 "fal se">

<annot ati on>

this flag should be interpreted as it being fal se</docunentation>
</ annot at i on>
</ el emrent >

<docunentation>Indicates if the data in this report has been generated intraday. The |ack of

Complex Type(s)
Complex Type cdml : TypedAnount Type

Namespace | urn:cdml:schema:common:types
Annotations |Conveni ence pairing of an ampunt and an anpunt type, and an arbitrary collection
of optional attributes
Diagram @ [] cdmlAttributableType (extension base)
@ = attrs |(®
Extending typgs can store an arbitrary number of
| D TypedAmountTyps key-value attributes
Convenience pairing of an amount @ A BN
and an amourt type, and an
arbitrary collection of optional ty] (o)
ERTTD
Type extension of cdml:AttributableType
Type » cdml:AttributableType
hierarchy
¢ cdml: TypedAmountType
Used by Complex Types cdml-tv:FlowType, cdml-tv:ValuationType
Model cdml:attrs{ 0,1}
Children cdml:attrs
Attributes QName Type Use
amount cdml:AmountType required
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QName ‘Type ‘ Use |

type ‘ cdml:AmountTypeType ‘ required |

<conpl exType
<annot at i on>
<docunent at i on>Conveni ence pairing of an ambunt and an anount type,
of optional attributes</docunentation>
</ annot ati on>
<conpl exCont ent >
<ext ensi on
<attribute
<attribute
</ ext ensi on>
</ conpl exCont ent >
</ conpl exType>

Source " TypedAnount Type" >

"cdnl : Attribut abl eType" >
"type" "cdni : Amount TypeType"

"anount " "cdni : Anobunt Type" "required"/>

"required"/>

and an arbitrary collection

Complex Type cdmi : Attri but abl eType

Namespace | urn:cdml:schema.common:types

Annotations Ext endi ng types can store an arbitrary nunber of key-value attributes

Diagram attrs |®

[ AttributableType 94.9

E xtending types can store an
arbitrary number of key-value
attributes

Used by

Complex Type cdml:TypedAmountType

Model cdml:attrs{ 0,1}

Children cdml:attrs

<conpl exType
<annot ati on>

Source "Attributabl eType" >

docunent ati on>
</ annot ati on>
<sequence>
<el enment
</ sequence>
</ conpl exType>

"attrs" "cdm : AttributeCol |l ectionType"

<docunent ati on>Ext endi ng types can store an arbitrary nunber of key-value attributes</

Complex Type cdm : Attri but eCol | ecti onType

<annot at i on>

<docunent ati on>Col | ecti on of key-value attributes. Oder is not

</ sequence>
</ conpl exType>

rel evant,

repeated: it's up to producers/consuners of the format to decide if multi
all owed, or validation failure should happen</docunentati on>
</ annot ati on>
<sequence>
<el enment "attr" "cdm : AttributeType" "unbounded"

Namespace | urn:cdml:schema:common:types
Annotations |Col | ection of key-value attributes. Order is not relevant, and keys can be repeated: it's up to
producers/ consunmers of the format to decide if multi valued attributes are allowed, or validation
failure
shoul d happen
D'wram |D AttributeCollectionType |€)4.€) U attr |(®
Collection of key-value attributes. Order is
not relevant, and keys can be repeatad:
it's up to producersiconsumers of...
Used by Element cdml:AttributableType/cdml:attrs
Model cdml:attr*
Children cdml:attr
Source <conpl exType "AttributeCollectionType">

and keys can be
val ued attributes are

RS

Complex Type cdm : Attri but eType

Namespace | urn:cdml:schema:common:types

Annotations Key-val ue pair that define a single attribute
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Di@ram = Attributes
(O e Jo— (300
Key-value pair that define a value ;I@
single attribute
Used by Element cdml:AttributeCollectionType/cdml :attr
Attributes QName Type Use
key string required
value string optional
Source <conpl exType "AttributeType">
<annot at i on>
<docunent ati on>Key-val ue pair that define a single attribute</docunmentation>
</ annot ati on>
<attribute "key" "string" "required"/>
<attribute "val ue" "string"/>
</ conpl exType>

omplex Type cdm : CDM_Report Type

Namespace | urn:cdml:schema:common:types

Annotations Base type for all CDWML reports

Diagram Q@ Attributes
[
Report specification version nurmber
version |3
Report content version number
generationDateTime )@
(O e Jo—
Report generation timestamp
Ease type for all COML reports
©
= Eusiness date on which the report data is valid
intraday (@
Indicates if the data in this report has been
generated intraday. The lack of this flag should be
interpreted as it...
Used by Complex Type cdml-tv: TradeValuationReport Type
Model cdml:reportDate , cdml:intraday{ 0,1}
Children cdml:intraday, cdml:reportDate
generationDateTime cdml:ReportGenerationDateTi ﬂmmd
Report generation tinmestanp
modelVersion cdml:ReportModel Versi onType‘ required |
Report specification version nunber
version cdml:ReportVersionType ‘ optional |
Report content version nunber
Source <conpl exType " CDMLReport Type" >

<annot at i on>
<docunent ati on>Base type for all CDM reports</docunentation>
</ annot ati on>
<sequence>
<el erment "reportDate" "cdnl : Report Dat eType" "1 "1t >
<annot at i on>
<document ati on>Busi ness date on which the report data is valid</docunentation>
</ annot ati on>
</ el emrent >
<el erment "intraday" "bool ean" "o" "1 "fal se">
<annot at i on>
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<document ati on>Indicates if the data in this report has been generated intraday. The |ack of
this flag should be interpreted as it being fal se</docunentation>
</ annot ati on>
</ el ement >
</ sequence>
<attribute
<annot at i on>
<docunent ati on>Report specification version nunber</docunentation>
</ annot ati on>
</attribute>
<attribute
<annot at i on>
<docunent ati on>Report content version nunber </ docunentati on>
</ annot ati on>
</attribute>
<attribute
<annot at i on>
<docunent ati on>Report generation tinmestanp</docunentation>
</ annot ati on>
</attribute>
</ conpl exType>

"nodel Ver si on" "cdml : Report Model Ver si onType" "required">

"version" "cdm : Report Ver si onType" "optional ">

"gener ati onDat eTi me" "cdni : Report Gener at i onDat eTi meType" "optional ">

Simple Type(s)

Simple Type cdmi : Anount TypeType

Namespace | urn:cdml:schema:common:types
Annotations |l dentifier for given nonetary anpunt
Diagram 6—(? cdmI:AIphanumericIdType)@
Identifier for given monetary Mon empty identifier
amount
Type restriction of cdml:AlphanumericldType
Type « token
hierarchy
¢ cdml:AlphanumericldType
e cdml:AmountTypeType
Facets minLength 1
maxLength 128
Used by Attribute cdml: TypedAmountType/ @type
Source <si npl eType " Amount TypeType" >
<annot at i on>
<docunent ati on>l dentifier for given nonetary anount</docunentati on>
</ annot ati on>
<restriction "cdni : Al phanuneri cl dType" >
<m nLength "1 >
<maxLengt h "128"/ >
</restriction>
</ si npl eType>

Simple Type cdmi : Al phanumeri cl dType

Namespace | urn:cdml:schema:common:types
Annotations |Non enpty identifier
Diagram [ AlphanumericldType |@
Mon empty idertifier Built-in derived type. The token datatype represents
tokenized strings. The base type of token is
normalizedString.
Type token
Used by Simple Types cdml:AccountldType, cdml:AmountTypeType, cdml:CCPIdType, cdml:MemberldType,
cdml:SegregationAccountType, cdml: TradeldType
Source <si npl eType " Al phanuneri cl dType" >

<annot ati on>
<docunent ati on>Non enpty identifier</docunmentation>
</ annot ati on>
<restriction
</ si nmpl eType>

"t oken"/>
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Simple Type cdni : Amount Type

Namespace | urn:cdml:schema:common:types

Annotations |A nonetary anount

D (i) o—— (2 )

A monetary amournt Built-in prirmitive type. The double datatypa
carrasponds to IEEE double-pracision 64-bit flaating
point type [IEEE...

Type double
Used by Attribute cdml: TypedAmountType/ @amount
Source <si npl eType " Amount Type" >

<annot at i on>
<docunent ati on>A nonet ary anount </ docunent ati on>
</ annot ati on>
<restriction "doubl e"/ >
</ si npl eType>

Simple Type cdmi : CurrencyType

Namespace | urn:cdml:schema:common:types

Annotations |1 SO 4217 currency code

Diagran | cammerae)o
IS0 4217 currency code Euilt-in primitive type. The string datatype represents

character strings in XML.

Type restriction of string

Facets enumeration AED
enumeration AFN
enumeration ALL
enumeration AMD
enumeration ANG
enumeration AQA
enumeration ARS
enumeration AUD
enumeration AVWG
enumeration AZN
enumeration BAM
enumeration BBD
enumeration BDT
enumeration BGN
enumeration BHD
enumeration Bl F
enumeration BMD
enumeration BND
enumeration BOB
enumeration BOV
enumeration BRL
enumeration BSD
enumeration BTN
enumeration BWP
enumeration BYR
enumeration BzD
enumeration CAD
enumeration CDF
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enumeration CHE
enumeration CHF
enumeration CHW
enumeration CLF
enumeration CLP
enumeration CNY
enumeration corP
enumeration cou
enumeration CRC
enumeration cuc
enumeration CuP
enumeration CVE
enumeration CZK
enumeration DIF
enumeration DKK
enumeration DoP
enumeration DzZD
enumeration EGP
enumeration ERN
enumeration ETB
enumeration EUR
enumeration FJID
enumeration FKP
enumeration GBP
enumeration GEL
enumeration GHS
enumeration G P
enumeration G
enumeration G\F
enumeration GIQ
enumeration GYD
enumeration HKD
enumeration HNL
enumeration HRK
enumeration HTG
enumeration HUF
enumeration I DR
enumeration ILS
enumeration I NR
enumeration 1 QD
enumeration I RR
enumeration 1 SK
enumeration JMD
enumeration JOoD
enumeration JPY
enumeration KES
enumeration KGS
enumeration KHR
enumeration KMF

21




Schema documentation for CDML-
TradeV al uationReport-003.xsd

enumeration KPW
enumeration KRW
enumeration KWD
enumeration KYD
enumeration KZT
enumeration LAK
enumeration LBP
enumeration LKR
enumeration LRD
enumeration LSL
enumeration LTL
enumeration LVL
enumeration LYD
enumeration MAD
enumeration MDL
enumeration MGA
enumeration MKD
enumeration MWK
enumeration MNT
enumeration MoP
enumeration MRO
enumeration MJUR
enumeration MR
enumeration MAK
enumeration MXN
enumeration MXV
enumeration MYR
enumeration MZN
enumeration NAD
enumeration NGN
enumeration NI O
enumeration NCOK
enumeration NPR
enumeration NzD
enumeration OVR
enumeration PAB
enumeration PEN
enumeration P&K
enumeration PHP
enumeration PKR
enumeration PLN
enumeration PYG
enumeration QAR
enumeration RON
enumeration RSD
enumeration RUB
enumeration RWF
enumeration SAR
enumeration SBD
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enumeration SCR
enumeration SDG
enumeration SEK
enumeration SGD
enumeration SHP
enumeration SLL
enumeration SCs
enumeration SRD
enumeration SSP
enumeration STD
enumeration SYP
enumeration SZL
enumeration THB
enumeration TJS
enumeration T™MI
enumeration TND
enumeration TOP
enumeration TRY
enumeration TTD
enumeration TVWD
enumeration TZS
enumeration UAH
enumeration UGX
enumeration usb
enumeration USN
enumeration uss
enumeration 6)7]

enumeration uyu
enumeration uzs
enumeration VEF
enumeration VND
enumeration VWV
enumeration WST
enumeration XAF
enumeration XAG
enumeration XAU
enumeration XBA
enumeration XBB
enumeration XBC
enumeration XBD
enumeration XCD
enumeration XDR
enumeration XFU
enumeration XOF
enumeration XPD
enumeration XPF
enumeration XPT
enumeration XTS
enumeration XXX
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enumeration YER

enumeration ZAR

enumeration ZMN
Used by Attributes cdml-tv:FlowType/@settleCey, cdml-tv:Val uationType/@settleCcy
Source <si npl eType "CurrencyType">

<annot at i on>
<docunent ati on>l SO 4217 currency code</ docunentati on>
</ annot at i on>

<restriction "string">
<enumer ati on "AED'/ >
<enumer ati on "AFN'/ >
<enumer ati on "ALL"/ >
<enumer ati on "AVD' [ >
<enumer ati on "ANG'/ >
<enumer ati on "AQA" [ >
<enumer ati on "ARS"/ >
<enumer ati on "AUD" [ >
<enumer ati on "ANG' [ >
<enumer ati on "AZN'/ >
<enumer ati on "BAM'/ >
<enumer ati on "BBD'/ >
<enumer ati on "BDT"/ >
<enumer ati on "BGN'/ >
<enuner ati on "BHD"/ >
<enumer ati on "Bl F"/>
<enumer ati on "BMD'/ >
<enumer ati on "BND"/ >
<enumer ati on "BOB"/ >
<enumer ati on "BOV'/ >
<enumer ati on "BRL"/ >
<enumer ati on "BSD'/ >
<enumer ati on "BTN'/ >
<enumer ati on "BWP"/ >
<enumer ati on "BYR'/ >
<enumer ati on "BZD'l >
<enumer ati on "CAD'/ >
<enumer ati on " CDF"/ >
<enumer ati on "CHE"/ >
<enumer ati on " CHF" [ >
<enumer ati on " CHW [ >
<enumer ati on "CLF"/>
<enumer ati on "CLP"/ >
<enumer ati on "CNY" /[ >
<enumer ati on "CcoP" />
<enumer ati on "coJ'/ >
<enumer ati on "CRC'/ >
<enumer ati on "cuc'/ >
<enumer ati on "CUP"/ >
<enumer ati on "CVE"[l >
<enumer ati on " CZK" [ >
<enumer ati on "DIF"/ >
<enumer ati on " DKK"/ >
<enumer ati on " DOP" [ >
<enumer ati on "DzD'l >
<enumer ati on "EGP" [ >
<enumer ati on "ERN'/ >
<enumer ati on "ETB"/ >
<enumer ati on "EUR'/ >
<enumer ati on "FID'/ >
<enumer ati on "FKP" />
<enumer ati on "GBP"/ >
<enumer ati on "GEL"/ >
<enumer ati on "GHS" >
<enumer ati on "a P>
<enumer ati on "G/ >
<enumer ati on "GNF' />
<enuneration "GrqQ/ >
<enumer ati on "GYD'/ >
<enumer ati on "HKD"/ >
<enumer ati on "HNL" />
<enumer ati on "HRK" />
<enumer ati on "HTG'/ >
<enumer ati on "HUF" [ >
<enumer ati on "IDR'/ >
<enumer ati on "1LS" />
<enumer ati on "INR"/ >
<enuneration "D >
<enumer ati on "IRR"/ >
<enumer ati on " SK" />
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<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i
<enuner at i

on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on

"IND' >
"JoD >
"IPY' >
"KES'/ >
"KGS'/ >
"KHR' [ >
"KM/ >
"KPW / >
"KRW / >
KW'/ >
"KYD'/ >
"KZT" ) >
"LAK'/ >
"LBP"/ >
"LKR'/ >
"LRD'/ >
"LSL"/ >
"LTL" >
"LVL" >
"LYD'/ >
"MAD'/ >
"MDL" >
"NGA" />
"MKD' />
"MK >
"MNT"/ >
"NOP" [ >
"MRO'/ >
"M/ >
"MR'/ >
"MK/ >
"MKN'/ >
"MKV L >
"MYR'/ >
"MZN'/ >
"NAD'/ >
"NGN'/ >
"NO/>
"NOK' / >
"NPR'/ >
"NZD'/ >
"OMVR'/ >
"PAB"/ >
"PEN'/ >
PG/ >
"PHP"/ >
"PKR'/ >
"PLN'/ >
"PYG'/ >
"QAR'/ >
"RON'/ >
"RSD'/ >
"RUB"/ >
"RWE"/ >
"SAR'/ >
" SBD'/ >
"SCR'/ >
"SDG'/ >
" SEK"/ >
"SGD/ >
"SHP"/ >
"SLL"/ >
"SC8'/ >
"SRD'/ >
"SSP/ >
"STD'/ >
"SYP'/ >
"SZL" | >
"THB"/ >
"TIS' >
"TMI >
"TND'/ >
"TOP"/ >
"TRY"/ >
"TTD >
T/ >
"Tz8"[ >
"UAH'/ >
"UGK" [ >
"UsSD'/ >
"USN'/ >
"Uss'/ >
"OYIL >
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<enuner ati on "uYyu'/ >
<enuner ati on "uzs'l >
<enuner ati on "VEF"/ >
<enuner ati on "VND"/ >
<enuner ati on "V >
<enuner ati on "WBT" [ >
<enuner ati on " XAF" [ >
<enuner ati on "XAG'/ >
<enuner ati on " XAU' [ >
<enuner ati on " XBA" [ >
<enuner ati on " XBB"/ >
<enuner ati on "XBC'/ >
<enuner ati on "XBD'/ >
<enuner ati on "XCD'/ >
<enuner ati on "XDR'/ >
<enuner ati on "XFU'/ >
<enuner ati on " XOF" [ >
<enuner ati on "XPD'/ >
<enuner ati on " XPF" [ >
<enuner ati on "XPT" [ >
<enuner ati on "XTS"/ >
<enuner ati on XXX >
<enuner ati on "YER'/ >
<enuner ati on "ZAR'[ >
<enuner ati on "ZMN [ >

</restriction>
</ si npl eType>

Simple Type cdmi : Tr adel dType

Namespace | urn:cdml:schema:common:types
Annotations |Arbitrary trade identifier
Diajram 6—(? cdmI:AIphanumericIdType)@
Arbitrary trade identifiar Mon empty identifier
Type restriction of cdml:AlphanumericldType
Type  token
hierarchy
¢ cdml:AlphanumericldType
e cdml:TradeldType
Facets minLength 1
maxLength 256
Used by Element cdml-tv: TradeEl ementsGroup/cdmi-tv:clearedTradel d
Source <si npl eType "Tradel dType" >
<annot at i on>
<docunentati on>Arbitrary trade identifier</docunmentation>
</ annot ati on>
<restriction "cdni : Al phanuneri cl dType" >
<m nLengt h "1/ >
<maxLengt h "256"/ >
</restriction>
</ si npl eType>

Simple Type cdmi : CCPI dType

Namespace | urn:cdml:schema:common:types
Annotations |CCP ldentifier
Dimram @—(V cdmI:AIphanumericIdType)@

CCP Identifier Mon empty identifier
Type restriction of cdml:AlphanumericldType
Type « token
hierarchy

¢ cdml:AlphanumericldType
* cdml:CCPIdType

Facets minLength 1

26



Schema documentation for CDML-
TradeV al uationReport-003.xsd

maxLength 64
Used by Element cdml-tv: TradeEl ementsGroup/cdmi -tv:CCP
Source <si npl eType " CCPI dType" >

<annot at i on>

<document ati on>CCP | denti fi er </ docunment ati on>
</ annot ati on>

<restriction "cdni : Al phanuneri cl dType" >
<m nLengt h "1t >
<maxLengt h "64" [ >

</restriction>
</ si npl eType>

Simple Type cdml : C eari ngServi ceType

Namespace | urn:cdml:schema:common:types

Annotations |[Arbitrary identifier for a product or group of products, as reported by the CCP.

is flexible

represents the group of elenments that can be margi ned toghether, although the interpretation

Diagram (V CIearingSer\riceType)@

Arbitrary identifier for a product or Built-in prirnitive type. The string datatype represents
group of products, as reported by the character strings in XML.

CCP. It usually represents the group

of..

Type restriction of string
Facets minLength 1
maxLength 32
Used by Element cdml-tv: TradeElementsGroup/cdml-tv:clearingService
Source <si npl eType "Cl earingServi ceType" >

<annot ati on>

CCP. It usually represents the group of elenents that can be margi ned toghether,
interpretation is flexible</docunentation>
</ annot at i on>

<restriction "string">
<m nLength "1 >
<maxLengt h "32"1>

</restriction>
</ si npl eType>

<docunentati on>Arbitrary identifier for a product or group of products, as reported by the
al t hough the

Simple Type cdmi : Menber | dType

Namespace | urn:cdml:schema:common:types

Annotations |Menber identifier, as defined by the counterparty organization

Diwram @—(P cdml:AlphanumericldType )@

Mernber identifier, as defined by Mon ernpty identifizr
the counterparty organization

Type restriction of cdml:AlphanumericldType
Type « token
hierarchy

« cdml:AlphanumericldType

» cdml:MemberldType

Facets minLength 1

maxLength 256
Used by Element cdml-tv: TradeElementsGroup/cdml-tv:memberld
Source <si npl eType "Menber | dType" >

<annot ati on>

</ annot ati on>

<restriction "cdm : Al phanuneri cl dType" >
<m nLength "1 >
<maxLengt h " 256"/ >

</restriction>
</ si nmpl eType>

<docunent ati on>Menber identifier, as defined by the counterparty organi zati on</ docunent ati on>
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Simple Type cdml : Account | dType

Namespace | urn:cdml:schema:common:types
Annotations |Account |dentifier
Dimram @—(V cdmI:AIphanumericIdType)@
Account |dentifier Mon empty idertifier
Type restriction of cdml:AlphanumericldType
Type « token
hierarchy
¢ cdml:AlphanumericldType
e cdml:AccountldType
Facets minLength 1
maxLength 64
Used by Element cdml-tv: TradeEl ementsGroup/cdml-tv: positionAccountld
Source <si npl eType "Account | dType" >
<annot at i on>
<document ati on>Account |dentifier</docunentation>
</ annot ati on>
<restriction "cdni : Al phanuneri cl dType" >
<m nLength "1t >
<maxLengt h "64" >
</restriction>
</ si npl eType>
Simple Type cdml : Segr egati onTypeType
Namespace | urn:cdml:schema:common:types
Annotations |The use of SegregationTypeType is deprecated. Future versions of the CDM. specfication
may renove this datatype. Segregati onAccount Type represents a superset of the
val ues all owed by SegregationTypeType, although CDM. consuners may interpret the former
with a different set of rules.
Dimram (V SegregationTypeType)@
The use of SegregationTypeType is Built-in primitive type. The string datatype represents
deprecated. Future versions of the character strings in XML.
CDML specfication may remowve this
datatype....
Type restriction of string
Facets enumeration CLI ENT
enumeration HOUSE
Used by Element cdml-tv: TradeElementsGroup/cdml-tv:segregationType
Source <si npl eType "Segregati onTypeType" >
<annot at i on>
<docunent ati on>The use of Segregati onTypeType is deprecated. Future versions of the CDML
specfication may renove this datatype. Segregati onAccount Type represents a superset of the val ues
al |l oned by Segregati onTypeType, although CDML consunmers may interpret the former with a different
set of rules.</docunentation>
</ annot ati on>
<restriction "string">
<enuner ati on "CLI ENT"/ >
<enurer ation "HOUSE"/ >
</restriction>
</ si npl eType>
Simple Type cdnl : Segr egat i onAccount Type
Namespace | urn:cdml:schema:common:types
Diajram (V SegregationAccountT\_\.fpe)@—(V cdmI:AIphanumericIdT\_\.fpe)@
Mon empty identifier
Type restriction of cdml:AlphanumericldType
Type * token
hierarchy
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« cdml:AlphanumericldType

» cdml:SegregationAccountType

<restriction
<m nLengt h
<maxLengt h

</restriction>
</ si npl eType>

Facets minLength 1

maxLength 64
Used by Element cdml-tv: TradeElementsGroup/cdml-tv:segregationA ccount
Source <si npl eType " Segr egat i onAccount Type" >

"cdm : Al phanuneri cl dType" >
IPLYES
YIS

Simple Type cdml : Report Dat eType

<restriction
</ si npl eType>

Namespace | urn:cdml:schema:common:types
Diagram (V ReportDateType )@—(V date)
Built-in primitive type. The date datatype represents
a calendar date.
Type date
Used by Element cdml: CDML ReportType/cdml:reportDate
Source <si npl eType "Report Dat eType" >

"date"/>

Simple Type cdmi : Report Mbdel Ver si onType

<restriction
<m nl ncl usi ve
</restriction>

</ si npl eType>

Namespace | urn:cdml:schema:common:types

Diagram (V Repor‘tModeI\-"erSionType)@—(V shor‘t)
Built-in derived typs. The shart datatype is derived
from int by setting the value of maxinclusive to be
32767 and...

Type restriction of short

Facets mininclusive 0

Used by Attribute cdml:CDM L ReportType/@model Version

Source <si npl eType "Repor t Model Ver si onType" >

"short">
"0/ >

Simple Type cdml : Report Ver si onType

<restriction
<m nl ncl usi ve
</restriction>

</ si npl eType>

Namespace | urn:cdml:schema:common:types

Diagram (V ReportversionType )e—(? int )
Built-in derived type. The int datatype is derived
from long by setting the value of maxinclusive to
be 2147482647 and...

Type restriction of int

Facets mininclusive 0

Used by Attribute cdml: CDML ReportType/ @version

Source <si npl eType "Report Ver si onType" >

"int">
"o/ >

Simple Type cdml : Report Gener at i onDat eTi neType

‘ Namespace ‘ urn:cdml:schema:common:types
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Diagram ( [7 ReportGenerationDateTimeType )e—( 7 dateTime)
Built-in primitive type. The dateTime datatype represents
B e

Type dateTime

Used by Attribute cdml:CDML ReportType/ @generationDateTime

Source <si npl eType "Report Generati onDat eTi meType" >

<restriction "dateTi me"/>

</ si nmpl eType>

imple Type cdnl : FXConver si onType
Namespace urn:cdml:schema:common:types
Annotations |To avoid confusions, this should only be used as a multiplicative conversion rate: producers/
consumners
of the format can later agree on conventions about currency order
Diagam | ([ micomerarone Jo——(_so
To avoid confusions, this should anby Built-in primitive type. The double datatype
be used as a multiplicative corresponds to |IEEE double-precision 64-bit floating
caonversion rate: point type [IEEE...
producersiconsurmers of the format...
Type restriction of double
Facets minExclusive 0.0
Source <si npl eType "FXConver si onType" >
<annot ati on>
<docunent ati on>To avoi d confusions, this should only be used as a multiplicative conversion
rate: producers/consuners of the format can |l ater agree on conventions about currency order</
docunent ati on>
</ annot ati on>
<restriction "doubl e" >
<m nExcl usi ve "0.0"/>
</restriction>
</ si npl eType>
« nn
Namespace:

Attribute(s)
Attribute cdm : Attri but eType / @ey

Namespace No namespace
Type string
Properties use: required
Used by Complex Type cdml:AttributeType
Source <attribute "key" "string" "required"/>
Attribute cdni : Attri but eType / @al ue
Namespace | No namespace
Type string
Properties content: sinple
Used by Complex Type cdml:AttributeType
Source <attribute "val ue" "string"/>
Attribute cdni : TypedAmount Type / @ype
Namespace No namespace
Type cdml:AmountTypeType
Type  token
hierarchy
¢ cdml:AlphanumericldType
» cdml:AmountTypeType
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Properties use: required
Facets minLength 1

maxL ength 128
Used by Complex Type cdml:TypedAmountType
Source <attribute "type" "cdm : Amount TypeType" "required"/>
ttribute cdm : TypedAnount Type / @nount
Namespace | No namespace
Type cdml:AmountType
Properties use: required
Used by Complex Type cdml: TypedAmountType
Source <attribute "anmunt " "cdml : Amount Type" "required"/>
ttribute cdmi -t v: Fl owType / @ettl eCcy
Namespace No namespace
Type cdml:Currency Type
Properties use: required
Facets enumeration AED

enumeration AFN

enumeration ALL

enumeration AMD

enumeration ANG

enumeration ACA

enumeration ARS

enumeration AUD

enumeration AWG

enumeration AZN

enumeration BAM

enumeration BBD

enumeration BDT

enumeration BGN

enumeration BHD

enumeration Bl F

enumeration BVD

enumeration BND

enumeration BOB

enumeration BOV

enumeration BRL

enumeration BSD

enumeration BTN

enumeration BWP

enumeration BYR

enumeration BzZD

enumeration CAD

enumeration CDF

enumeration CHE

enumeration CHF

enumeration CHW
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enumeration CLF
enumeration CLP
enumeration CNY
enumeration corP
enumeration cau
enumeration CRC
enumeration cuc
enumeration CuP
enumeration CVE
enumeration CzZK
enumeration DIF
enumeration DKK
enumeration DOP
enumeration DzD
enumeration EGP
enumeration ERN
enumeration ETB
enumeration EUR
enumeration FID
enumeration FKP
enumeration GBP
enumeration GEL
enumeration GHS
enumeration G P
enumeration GV
enumeration GN\F
enumeration GIQ
enumeration GYD
enumeration HKD
enumeration HNL
enumeration HRK
enumeration HTG
enumeration HUF
enumeration I DR
enumeration ILS
enumeration I NR
enumeration 1 QD
enumeration I RR
enumeration 1 SK
enumeration JMD
enumeration JoD
enumeration JPY
enumeration KES
enumeration KGS
enumeration KHR
enumeration KMF
enumeration KPW
enumeration KRW
enumeration KWD

32




Schema documentation for CDML-
TradeV al uationReport-003.xsd

enumeration KYD
enumeration KZT
enumeration LAK
enumeration LBP
enumeration LKR
enumeration LRD
enumeration LSL
enumeration LTL
enumeration LVvL
enumeration LYD
enumeration MAD
enumeration VDL
enumeration MGA
enumeration MKD
enumeration MWK
enumeration MNT
enumeration MoP
enumeration MRO
enumeration MJR
enumeration MR
enumeration MAK
enumeration MXN
enumeration MXV
enumeration MYR
enumeration MZN
enumeration NAD
enumeration NGN
enumeration NI O
enumeration NOK
enumeration NPR
enumeration NZD
enumeration OVR
enumeration PAB
enumeration PEN
enumeration PCK
enumeration PHP
enumeration PKR
enumeration PLN
enumeration PYG
enumeration AR
enumeration RON
enumeration RSD
enumeration RUB
enumeration RWF
enumeration SAR
enumeration SBD
enumeration SCR
enumeration SDG
enumeration SEK
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enumeration SGD
enumeration SHP
enumeration SLL
enumeration SCs
enumeration SRD
enumeration SSP
enumeration STD
enumeration SYP
enumeration SZL
enumeration THB
enumeration TJS
enumeration T™MI
enumeration TND
enumeration TOP
enumeration TRY
enumeration TTD
enumeration TVWD
enumeration TZS
enumeration UAH
enumeration UGx
enumeration usD
enumeration USN
enumeration uss
enumeration Uyl
enumeration uyu
enumeration uzs
enumeration VEF
enumeration VND
enumeration VWV
enumeration WST
enumeration XAF
enumeration XAG
enumeration XAU
enumeration XBA
enumeration XBB
enumeration XBC
enumeration XBD
enumeration XCD
enumeration XDR
enumeration XFU
enumeration XOF
enumeration XPD
enumeration XPF
enumeration XPT
enumeration XTS
enumeration XXX
enumeration YER
enumeration ZAR
enumeration ZMNV
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Used by Complex Type cdml-tv:FlowType
Source <attribute "settl eCcy" "cdml : CurrencyType" "required"/>
ttribute cdm -t v: Fl owType / @ettl eDate
Namespace No namespace
Annotations |A hint to override business conventions when generating a settle
date for the given flow. Producers of COM. will normally del egate on consunmers to
generate a settle date, based on the econonic characteristics of
the flow use this attribute to signal the date is already chosen. Setting the settleDate
signals themto ignore other econonic characteristics, and use it as provided
Type date
Properties use: opti onal
Used by Complex Type cdml-tv:FlowType
Source <attribut e "sett| eDate" "dat e" "optional ">
<annot ati on>
<docunent ati on>A hint to override business conventions when generating a settle date for the
given flow. Producers of CODM. will normally del egate on consunmers to generate a settle date,
based on the economc characteristics of the flow use this attribute to signal the date is already
chosen. Setting the settleDate signals themto ignore other econonmic characteristics, and use it as
provi ded</ docunent ati on>
</ annot ati on>
</attribute>
ttribute cdm -t v: Val uati onType / @ettl eCcy
Namespace | No namespace
Type cdml:Currency Type
Properties use: required
Facets enumeration AED
enumeration AFN
enumeration ALL
enumeration AMD
enumeration ANG
enumeration ACA
enumeration ARS
enumeration AUD
enumeration AVG
enumeration AZN
enumeration BAM
enumeration BBD
enumeration BDT
enumeration BGN
enumeration BHD
enumeration Bl F
enumeration BVD
enumeration BND
enumeration BOB
enumeration BOV
enumeration BRL
enumeration BSD
enumeration BTN
enumeration BWP
enumeration BYR
enumeration BZD
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enumeration CAD
enumeration CDF
enumeration CHE
enumeration CHF
enumeration CHW
enumeration CLF
enumeration CLP
enumeration CNY
enumeration corP
enumeration cau
enumeration CRC
enumeration cuc
enumeration CuUP
enumeration CVE
enumeration CZK
enumeration DIF
enumeration DKK
enumeration DoP
enumeration DzD
enumeration EGP
enumeration ERN
enumeration ETB
enumeration EUR
enumeration FJID
enumeration FKP
enumeration GBP
enumeration GEL
enumeration GHS
enumeration G P
enumeration GV
enumeration GN\NF
enumeration GTQ
enumeration GYD
enumeration HKD
enumeration HNL
enumeration HRK
enumeration HTG
enumeration HUF
enumeration I DR
enumeration ILS
enumeration INR
enumeration 1 QD
enumeration I RR
enumeration 1 SK
enumeration JMD
enumeration JaD
enumeration JPY
enumeration KES
enumeration KGS
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enumeration KHR
enumeration KMF
enumeration KPW
enumeration KRW
enumeration KWD
enumeration KYD
enumeration KZT
enumeration LAK
enumeration LBP
enumeration LKR
enumeration LRD
enumeration LSL
enumeration LTL
enumeration LVL
enumeration LYD
enumeration MAD
enumeration VDL
enumeration MGA
enumeration MKD
enumeration MWK
enumeration IMNT
enumeration MoP
enumeration MRO
enumeration MJUR
enumeration MR
enumeration MAK
enumeration MXN
enumeration WXV
enumeration MYR
enumeration MZN
enumeration NAD
enumeration NGN
enumeration NI O
enumeration NOK
enumeration NPR
enumeration NzD
enumeration OVR
enumeration PAB
enumeration PEN
enumeration PCK
enumeration PHP
enumeration PKR
enumeration PLN
enumeration PYG
enumeration QAR
enumeration RON
enumeration RSD
enumeration RUB
enumeration RWF

37




Schema documentation for CDML-
TradeV al uationReport-003.xsd

enumeration SAR
enumeration SBD
enumeration SCR
enumeration SDG
enumeration SEK
enumeration SGD
enumeration SHP
enumeration SLL
enumeration SCs
enumeration SRD
enumeration SSP
enumeration STD
enumeration SYP
enumeration SZL
enumeration THB
enumeration TJS
enumeration T™r
enumeration TND
enumeration TOP
enumeration TRY
enumeration TTD
enumeration TVWD
enumeration TZS
enumeration UAH
enumeration UGX
enumeration usbD
enumeration USN
enumeration uss
enumeration uvl

enumeration uyu
enumeration uzs
enumeration VEF
enumeration VND
enumeration VWV
enumeration WST
enumeration XAF
enumeration XAG
enumeration XAU
enumeration XBA
enumeration XBB
enumeration XBC
enumeration XBD
enumeration XCD
enumeration XDR
enumeration XFU
enumeration XOF
enumeration XPD
enumeration XPF
enumeration XPT
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enumeration XTS
enumeration XXX
enumeration YER
enumeration ZAR
enumeration ZMNV
Used by Complex Type cdml-tv:ValuationType
Source <attribute "settl eCcy" "cdml : CurrencyType" "required"/>

ttribute cd

m : CDMLReport Type / @mdel Versi on

Namespace No namespace

Annotations |Report specification version nunber

Type cdml:ReportModel VersionType

Properties use: required

Facets mininclusive 0

Used by Complex Type cdml:CDML ReportType

Source <attribute "nmodel Ver si on" "cdni : Repor t Model Ver si onType" "required">

<annot ati on>
<docunent ati on>Report specification version nunber</docunentation>
</ annot ati on>
</attribute>

ttribute cd

m : CDMLReport Type / @ersion

Namespace No namespace

Annotations |Report content version nunber

Type cdml:ReportVersionType

Properties use: opti onal

Facets mininclusive 0

Used by Complex Type cdml:CDMLReportType

Source <attribute "version" "cdml : Report Ver si onType" "optional ">

<annot ati on>
<docunent ati on>Report content version nunber </ docunentati on>
</ annot ati on>
</ attribute>

ttribute cdm : CDOMLReport Type / @enerati onDat eTi me

Namespace No namespace

Annotations |Report generation timestanp

Type cdml:ReportGenerationDateTimeType

Properties use: opt i onal

Used by Complex Type cdml:CDMLReportType

Source <attribute "generati onDat eTi me" "cdm : Report Gener ati onDat eTi meType" "optional ">

<annot at i on>
<docunent ati on>Report generation tinmestanp</docunentation>
</ annot ati on>
</attribute>
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