Schema posfile.xsd
	schema location: 
	TFS\SpanXmlDoc_\Main\Source\SpanXmlDoc\PosFile\posfile.xsd

	attributeFormDefault: 
	

	elementFormDefault: 
	qualified

	 
	


	Elements 
	Complex types 
	Simple types 

	acctId 
	AcctSubTypeType 
	IsoCurrencyCode 

	acctSubType 
	NetPosition 
	PeriodCode 

	acctType 
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	created 
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	ieShort 
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	spanVersion 
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element acctId
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
parentAcct portfolio


	annotation
	documentation
Account identifier ("number") for a portfolio


	source
	<xs:element name="acctId" type="xs:string">
  <xs:annotation>
    <xs:documentation>Account identifier ("number") for a portfolio</xs:documentation>
  </xs:annotation>
</xs:element>


element acctSubType
	diagram
	[image: image2.png]




	type
	AcctSubTypeType

	properties
	content 
complex


	children
	acctSubTypeCode value

	used by
	element 
portfolio


	source
	<xs:element name="acctSubType" type="AcctSubTypeType"/>


element acctType
	diagram
	[image: image3.png]Facctiype.






	type
	xs:string

	properties
	content 
simple


	used by
	element 
portfolio


	annotation
	documentation
Account type 


	source
	<xs:element name="acctType" type="xs:string">
  <xs:annotation>
    <xs:documentation>Account type </xs:documentation>
  </xs:annotation>
</xs:element>


element aot
	diagram
	[image: image4.png]




	properties
	content 
complex


	children
	date net p

	used by
	element 
aots


	source
	<xs:element name="aot">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="date"/>
      <xs:element ref="net"/>
      <xs:element ref="p" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element aots
	diagram
	[image: image5.png]




	properties
	content 
complex


	children
	aot

	used by
	element 
gp
complexType 
NetPosition


	source
	<xs:element name="aots">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="aot" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element cc
	diagram
	[image: image6.png]




	properties
	content 
complex
mixed 
true


	used by
	element 
ccPort


	source
	<xs:element name="cc">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element ccPort
	diagram
	[image: image7.png]ccPort






	properties
	content 
complex


	children
	cc r currency pss np ncp gp gcp edp

	used by
	element 
ecPort


	source
	<xs:element name="ccPort">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="cc"/>
      <xs:element ref="r" minOccurs="0"/>
      <xs:element ref="currency" minOccurs="0"/>
      <xs:element ref="pss" minOccurs="0"/>
      <xs:choice minOccurs="0" maxOccurs="unbounded">
        <xs:element ref="np"/>
        <xs:element ref="ncp"/>
        <xs:element ref="gp"/>
        <xs:element ref="gcp"/>
        <xs:element ref="edp"/>
      </xs:choice>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element coupon
	diagram
	[image: image8.png]




	properties
	content 
complex
mixed 
true


	used by
	complexType 
Position


	annotation
	documentation
Coupon rate


	source
	<xs:element name="coupon">
  <xs:annotation>
    <xs:documentation>Coupon rate</xs:documentation>
  </xs:annotation>
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element created
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
posFile


	annotation
	documentation
Creation date and time in CCYYMMDDhhmm format


	source
	<xs:element name="created" type="xs:string">
  <xs:annotation>
    <xs:documentation>Creation date and time in CCYYMMDDhhmm format</xs:documentation>
  </xs:annotation>
</xs:element>


element ctid
	diagram
	[image: image10.png]




	properties
	content 
complex
mixed 
true


	used by
	elements 
lts ot


	source
	<xs:element name="ctid">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element currency
	diagram
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	type
	IsoCurrencyCode

	properties
	content 
simple


	used by
	elements 
ccPort portfolio


	facets
	Kind 
Value 
Annotation
pattern 
\w{3}


	annotation
	documentation
Currency


	source
	<xs:element name="currency" type="IsoCurrencyCode">
  <xs:annotation>
    <xs:documentation>Currency</xs:documentation>
  </xs:annotation>
</xs:element>


element cusip
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	elements 
edp gcp gp ncp
complexType 
Position


	annotation
	documentation
CUSIP instrument ID 


	source
	<xs:element name="cusip">
  <xs:annotation>
    <xs:documentation>CUSIP instrument ID </xs:documentation>
  </xs:annotation>
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element custPortUseLov
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	element 
portfolio


	source
	<xs:element name="custPortUseLov">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element date
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	elements 
aot lts ot pointInTime


	annotation
	documentation
Date in CCYYMMDD format


	source
	<xs:element name="date">
  <xs:annotation>
    <xs:documentation>Date in CCYYMMDD format</xs:documentation>
  </xs:annotation>
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element ec
	diagram
	[image: image15.png]




	properties
	content 
complex
mixed 
true


	used by
	element 
ecPort


	source
	<xs:element name="ec">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element ecPort
	diagram
	[image: image16.png]ecport






	properties
	content 
complex


	children
	ec ccPort np ncp gp gcp edp

	used by
	element 
portfolio


	source
	<xs:element name="ecPort">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="ec"/>
      <xs:choice minOccurs="0" maxOccurs="unbounded">
        <xs:element ref="ccPort" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="np" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="ncp" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="gp" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="gcp" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="edp" minOccurs="0" maxOccurs="unbounded"/>
      </xs:choice>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element edp
	diagram
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	properties
	content 
complex


	children
	exch pfCode pfType cusip isin pe undPe o k no nrps nrpn

	used by
	elements 
ccPort ecPort


	source
	<xs:element name="edp">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="exch"/>
      <xs:element ref="pfCode"/>
      <xs:element ref="pfType"/>
      <xs:element ref="cusip" minOccurs="0"/>
      <xs:element ref="isin" minOccurs="0"/>
      <xs:element ref="pe" minOccurs="0"/>
      <xs:element ref="undPe" minOccurs="0"/>
      <xs:element ref="o" minOccurs="0"/>
      <xs:element ref="k" minOccurs="0"/>
      <xs:element ref="no"/>
      <xs:element ref="nrps"/>
      <xs:element ref="nrpn"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element exch
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
edp gcp gp ncp
complexType 
Position


	annotation
	documentation
Exchange acronym


	source
	<xs:element name="exch" type="xs:string">
  <xs:annotation>
    <xs:documentation>Exchange acronym</xs:documentation>
  </xs:annotation>
</xs:element>


element firm
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
parentAcct portfolio


	annotation
	documentation
Clearing member firm or other firm identifier for a portfolio


	source
	<xs:element name="firm" type="xs:string">
  <xs:annotation>
    <xs:documentation>Clearing member firm or other firm identifier for a portfolio</xs:documentation>
  </xs:annotation>
</xs:element>


element gcp
	diagram
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	properties
	content 
complex


	children
	exch pfCode pfType cusip isin pe undPe o k long short iaLong iaShort ieLong ieShort nl ns

	used by
	elements 
ccPort ecPort


	source
	<xs:element name="gcp">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="exch"/>
      <xs:element ref="pfCode"/>
      <xs:element ref="pfType"/>
      <xs:element ref="cusip" minOccurs="0"/>
      <xs:element ref="isin" minOccurs="0"/>
      <xs:element ref="pe" minOccurs="0"/>
      <xs:element ref="undPe" minOccurs="0"/>
      <xs:element ref="o" minOccurs="0"/>
      <xs:element ref="k" minOccurs="0"/>
      <xs:element ref="long"/>
      <xs:element ref="short"/>
      <xs:element ref="iaLong" minOccurs="0"/>
      <xs:element ref="iaShort" minOccurs="0"/>
      <xs:element ref="ieLong" minOccurs="0"/>
      <xs:element ref="ieShort" minOccurs="0"/>
      <xs:element ref="nl" minOccurs="0"/>
      <xs:element ref="ns" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element gp
	diagram
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	properties
	content 
complex


	children
	exch pfCode pfType cusip isin pe undPe o k net long short nl ns ots otss aots

	used by
	elements 
ccPort ecPort


	source
	<xs:element name="gp">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="exch"/>
      <xs:element ref="pfCode"/>
      <xs:element ref="pfType"/>
      <xs:element ref="cusip" minOccurs="0"/>
      <xs:element ref="isin" minOccurs="0"/>
      <xs:element ref="pe" minOccurs="0"/>
      <xs:element ref="undPe" minOccurs="0"/>
      <xs:element ref="o" minOccurs="0"/>
      <xs:element ref="k" minOccurs="0"/>
      <xs:element ref="net"/>
      <xs:element ref="long"/>
      <xs:element ref="short"/>
      <xs:element ref="nl" minOccurs="0"/>
      <xs:element ref="ns" minOccurs="0"/>
      <xs:element ref="ots" minOccurs="0"/>
      <xs:element ref="otss" minOccurs="0"/>
      <xs:element ref="aots" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element iaLong
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	element 
gcp


	source
	<xs:element name="iaLong">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element iaShort
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	element 
gcp


	source
	<xs:element name="iaShort">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element ieLong
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	element 
gcp


	source
	<xs:element name="ieLong">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element ieShort
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	element 
gcp


	source
	<xs:element name="ieShort">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element isCust
	diagram
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	type
	xs:boolean

	properties
	content 
simple


	used by
	element 
portfolio


	annotation
	documentation
Flag to indicate if a portfolio margin calculation is being done at the clearing-level or the customer-level


	source
	<xs:element name="isCust" type="xs:boolean">
  <xs:annotation>
    <xs:documentation>Flag to indicate if a portfolio margin calculation is being done at the clearing-level or the customer-level</xs:documentation>
  </xs:annotation>
</xs:element>


element isin
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	elements 
edp gcp gp ncp
complexType 
Position


	annotation
	documentation
ISIN instrument ID


	source
	<xs:element name="isin">
  <xs:annotation>
    <xs:documentation>ISIN instrument ID</xs:documentation>
  </xs:annotation>
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element isNew
	diagram
	[image: image28.png]




	properties
	content 
complex
mixed 
true


	used by
	element 
portfolio


	source
	<xs:element name="isNew">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element isSetl
	diagram
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	type
	xs:boolean

	properties
	content 
simple


	used by
	element 
pointInTime


	annotation
	documentation
Settlement or intraday flag


	source
	<xs:element name="isSetl" type="xs:boolean">
  <xs:annotation>
    <xs:documentation>Settlement or intraday flag</xs:documentation>
  </xs:annotation>
</xs:element>


element k
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	elements 
edp gcp gp ncp
complexType 
Position


	annotation
	documentation
Option strike price


	source
	<xs:element name="k">
  <xs:annotation>
    <xs:documentation>Option strike price</xs:documentation>
  </xs:annotation>
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element ledgerBal
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	element 
portfolio


	source
	<xs:element name="ledgerBal">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element long
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	elements 
gcp gp ncp


	source
	<xs:element name="long">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element lts
	diagram
	[image: image33.png]




	properties
	content 
complex


	children
	date net p pl ts ctid

	used by
	element 
ot


	source
	<xs:element name="lts">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="date"/>
      <xs:element ref="net"/>
      <xs:element ref="p" minOccurs="0"/>
      <xs:element ref="pl" minOccurs="0"/>
      <xs:element ref="ts" minOccurs="0"/>
      <xs:element ref="ctid"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element lue
	diagram
	[image: image34.png]




	properties
	content 
complex
mixed 
true


	used by
	element 
portfolio


	source
	<xs:element name="lue">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element mp
	diagram
	[image: image35.png]




	properties
	content 
complex
mixed 
true


	used by
	element 
ot


	source
	<xs:element name="mp">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element mpd
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	element 
ot


	source
	<xs:element name="mpd">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element ncp
	diagram
	[image: image37.png]nep






	properties
	content 
complex


	children
	exch pfCode pfType cusip isin pe undPe o k net long short

	used by
	elements 
ccPort ecPort


	source
	<xs:element name="ncp">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="exch"/>
      <xs:element ref="pfCode"/>
      <xs:element ref="pfType"/>
      <xs:element ref="cusip" minOccurs="0"/>
      <xs:element ref="isin" minOccurs="0"/>
      <xs:element ref="pe" minOccurs="0"/>
      <xs:element ref="undPe" minOccurs="0"/>
      <xs:element ref="o" minOccurs="0"/>
      <xs:element ref="k" minOccurs="0"/>
      <xs:element ref="net"/>
      <xs:element ref="long"/>
      <xs:element ref="short"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element net
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	elements 
aot gp lts ncp ot
complexType 
NetPosition


	source
	<xs:element name="net">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element nl
	diagram
	[image: image39.png]




	properties
	content 
complex
mixed 
true


	used by
	elements 
gcp gp


	source
	<xs:element name="nl">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element nlEquiv
	diagram
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	properties
	content 
complex
mixed 
true


	source
	<xs:element name="nlEquiv">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element nlSplit
	diagram
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	properties
	content 
complex
mixed 
true


	source
	<xs:element name="nlSplit">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element no
	diagram
	[image: image42.png]




	properties
	content 
complex
mixed 
true


	used by
	element 
edp


	source
	<xs:element name="no">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element np
	diagram
	[image: image43.png]Thetposition l
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	type
	NetPosition

	properties
	content 
complex


	children
	exch pfCode pfType cusip isin pe undPe o k coupon net ots aots

	used by
	elements 
ccPort ecPort


	source
	<xs:element name="np" type="NetPosition"/>


element nrpn
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	element 
edp


	source
	<xs:element name="nrpn">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element nrps
	diagram
	[image: image45.png]




	properties
	content 
complex
mixed 
true


	used by
	element 
edp


	source
	<xs:element name="nrps">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element ns
	diagram
	[image: image46.png]




	properties
	content 
complex
mixed 
true


	used by
	elements 
gcp gp


	source
	<xs:element name="ns">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element nsEquiv
	diagram
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	properties
	content 
complex
mixed 
true


	source
	<xs:element name="nsEquiv">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element nsSplit
	diagram
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	properties
	content 
complex
mixed 
true


	source
	<xs:element name="nsSplit">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element o
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	elements 
edp gcp gp ncp
complexType 
Position


	annotation
	documentation
Option right code


	source
	<xs:element name="o">
  <xs:annotation>
    <xs:documentation>Option right code</xs:documentation>
  </xs:annotation>
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element oqty
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	element 
ot


	source
	<xs:element name="oqty">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element ot
	diagram
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	properties
	content 
complex


	children
	date net oqty p mp mpd ote pl ts ctid lts

	used by
	elements 
ots otss


	source
	<xs:element name="ot">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="date"/>
      <xs:element ref="net"/>
      <xs:element ref="oqty" minOccurs="0"/>
      <xs:element ref="p" minOccurs="0"/>
      <xs:element ref="mp" minOccurs="0"/>
      <xs:element ref="mpd" minOccurs="0"/>
      <xs:element ref="ote" minOccurs="0"/>
      <xs:element ref="pl" minOccurs="0"/>
      <xs:element ref="ts" minOccurs="0"/>
      <xs:element ref="ctid" minOccurs="0"/>
      <xs:element ref="lts" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element ote
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	elements 
ot portfolio


	source
	<xs:element name="ote">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element ots
	diagram
	[image: image53.png]




	properties
	content 
complex


	children
	ot

	used by
	element 
gp
complexType 
NetPosition


	source
	<xs:element name="ots">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="ot" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element otss
	diagram
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	properties
	content 
complex


	children
	ot

	used by
	element 
gp


	source
	<xs:element name="otss">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="ot" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element p
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	elements 
aot lts ot


	source
	<xs:element name="p">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element parentAcct
	diagram
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	properties
	content 
complex


	children
	firm acctId seg

	used by
	element 
portfolio


	source
	<xs:element name="parentAcct">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="firm"/>
      <xs:element ref="acctId"/>
      <xs:element ref="seg" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element pclient
	diagram
	[image: image57.png]




	properties
	content 
complex
mixed 
true


	used by
	element 
portfolio


	source
	<xs:element name="pclient">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element pe
	diagram
	[image: image58.png]




	type
	PeriodCode

	properties
	content 
simple


	used by
	elements 
edp gcp gp ncp
complexType 
Position


	facets
	Kind 
Value 
Annotation
pattern 
\d{6}\w*


	annotation
	documentation
Period code


	source
	<xs:element name="pe" type="PeriodCode">
  <xs:annotation>
    <xs:documentation>Period code</xs:documentation>
  </xs:annotation>
</xs:element>


element pfCode
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
edp gcp gp ncp
complexType 
Position


	annotation
	documentation
Product family code


	source
	<xs:element name="pfCode" type="xs:string">
  <xs:annotation>
    <xs:documentation>Product family code</xs:documentation>
  </xs:annotation>
</xs:element>


element pfType
	diagram
	[image: image60.png]priype
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	type
	restriction of xs:string

	properties
	content 
simple


	used by
	elements 
edp gcp gp ncp
complexType 
Position


	facets
	Kind 
Value 
Annotation
enumeration 
PHY
enumeration 
DEBT
enumeration 
EQUITY
enumeration 
FUT
enumeration 
EDEBT
enumeration 
OOP
enumeration 
OOF
enumeration 
OOS
enumeration 
COMBO
enumeration 
OOC


	annotation
	documentation
Underlying product family type


	source
	<xs:element name="pfType">
  <xs:annotation>
    <xs:documentation>Underlying product family type</xs:documentation>
  </xs:annotation>
  <xs:simpleType>
    <xs:restriction base="xs:string">
      <xs:enumeration value="PHY"/>
      <xs:enumeration value="DEBT"/>
      <xs:enumeration value="EQUITY"/>
      <xs:enumeration value="FUT"/>
      <xs:enumeration value="EDEBT"/>
      <xs:enumeration value="OOP"/>
      <xs:enumeration value="OOF"/>
      <xs:enumeration value="OOS"/>
      <xs:enumeration value="COMBO"/>
      <xs:enumeration value="OOC"/>
    </xs:restriction>
  </xs:simpleType>
</xs:element>


element pl
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	elements 
lts ot


	source
	<xs:element name="pl">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element pointInTime
	diagram
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	properties
	content 
complex


	children
	date isSetl setlQualifier time run portfolio

	used by
	element 
posFile


	annotation
	documentation
point in time 


	source
	<xs:element name="pointInTime">
  <xs:annotation>
    <xs:documentation>point in time </xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="date"/>
      <xs:element ref="isSetl"/>
      <xs:element name="setlQualifier" type="SetlQualifier" minOccurs="0"/>
      <xs:element ref="time" minOccurs="0"/>
      <xs:element ref="run" minOccurs="0"/>
      <xs:element ref="portfolio" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element pointInTime/setlQualifier
	diagram
	[image: image63.png]SetiQuaiiier





	type
	SetlQualifier

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	facets
	Kind 
Value 
Annotation
enumeration 
final
enumeration 
early
enumeration 
complete


	source
	<xs:element name="setlQualifier" type="SetlQualifier" minOccurs="0"/>


element portfolio
	diagram
	[image: image64.png]




	properties
	content 
complex


	children
	firm acctId acctType isCust seg acctSubType parentAcct isNew qib pclient custPortUseLov currency ledgerBal ote securities lue ecPort

	used by
	element 
pointInTime


	annotation
	documentation
Portfolio being margined at a point in time


	source
	<xs:element name="portfolio">
  <xs:annotation>
    <xs:documentation>Portfolio being margined at a point in time</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="firm"/>
      <xs:element ref="acctId"/>
      <xs:element ref="acctType"/>
      <xs:element ref="isCust"/>
      <xs:element ref="seg" minOccurs="0"/>
      <xs:element ref="acctSubType" minOccurs="0"/>
      <xs:element ref="parentAcct" minOccurs="0"/>
      <xs:element ref="isNew"/>
      <xs:element ref="qib" minOccurs="0"/>
      <xs:element ref="pclient" minOccurs="0"/>
      <xs:element ref="custPortUseLov" minOccurs="0"/>
      <xs:element ref="currency"/>
      <xs:element ref="ledgerBal"/>
      <xs:element ref="ote"/>
      <xs:element ref="securities"/>
      <xs:element ref="lue" minOccurs="0"/>
      <xs:element ref="ecPort" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element posFile
	diagram
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	properties
	content 
complex


	children
	spanVersion fileFormat created pointInTime

	annotation
	documentation
Root element that contains at least one point in time element


	source
	<xs:element name="posFile">
  <xs:annotation>
    <xs:documentation>Root element that contains at least one point in time element</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="spanVersion" minOccurs="0"/>
      <xs:element name="fileFormat" type="xs:string" minOccurs="0"/>
      <xs:element ref="created" minOccurs="0"/>
      <xs:element ref="pointInTime" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element posFile/fileFormat
	diagram
	[image: image66.png]




	type
	xs:string

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="fileFormat" type="xs:string" minOccurs="0"/>


element pss
	diagram
	[image: image67.png]




	properties
	content 
complex
mixed 
true


	used by
	element 
ccPort


	source
	<xs:element name="pss">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element qib
	diagram
	[image: image68.png]




	properties
	content 
complex
mixed 
true


	used by
	element 
portfolio


	source
	<xs:element name="qib">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element r
	diagram
	[image: image69.png]




	properties
	content 
complex
mixed 
true


	used by
	element 
ccPort


	source
	<xs:element name="r">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element run
	diagram
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	type
	xs:int

	properties
	content 
simple


	used by
	element 
pointInTime


	annotation
	documentation
Run number. Required for intraday files.


	source
	<xs:element name="run" type="xs:int">
  <xs:annotation>
    <xs:documentation>Run number. Required for intraday files.</xs:documentation>
  </xs:annotation>
</xs:element>


element securities
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	element 
portfolio


	source
	<xs:element name="securities">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element seg
	diagram
	[image: image72.png]Fsea






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
parentAcct portfolio


	source
	<xs:element name="seg" type="xs:string"/>


element short
	diagram
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	properties
	content 
complex
mixed 
true


	used by
	elements 
gcp gp ncp


	source
	<xs:element name="short">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element spanVersion
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
posFile


	annotation
	documentation
SPAN version number 


	source
	<xs:element name="spanVersion" type="xs:string">
  <xs:annotation>
    <xs:documentation>SPAN version number </xs:documentation>
  </xs:annotation>
</xs:element>


element time
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
pointInTime


	annotation
	documentation
Business time


	source
	<xs:element name="time" type="xs:string">
  <xs:annotation>
    <xs:documentation>Business time</xs:documentation>
  </xs:annotation>
</xs:element>


element ts
	diagram
	[image: image76.png]




	properties
	content 
complex
mixed 
true


	used by
	elements 
lts ot


	source
	<xs:element name="ts">
  <xs:complexType mixed="true">
    <xs:choice minOccurs="0" maxOccurs="unbounded"/>
  </xs:complexType>
</xs:element>


element undPe
	diagram
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	type
	PeriodCode

	properties
	content 
simple


	used by
	elements 
edp gcp gp ncp
complexType 
Position


	facets
	Kind 
Value 
Annotation
pattern 
\d{6}\w*


	annotation
	documentation
Period code of underlying


	source
	<xs:element name="undPe" type="PeriodCode">
  <xs:annotation>
    <xs:documentation>Period code of underlying</xs:documentation>
  </xs:annotation>
</xs:element>


complexType AcctSubTypeType
	diagram
	[image: image78.png]FacctsubTypeCode
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	children
	acctSubTypeCode value

	used by
	element 
acctSubType


	source
	<xs:complexType name="AcctSubTypeType">
  <xs:sequence>
    <xs:element name="acctSubTypeCode" type="xs:string"/>
    <xs:element name="value" type="xs:string"/>
  </xs:sequence>
</xs:complexType>


element AcctSubTypeType/acctSubTypeCode
	diagram
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	type
	xs:string

	properties
	content 
simple


	source
	<xs:element name="acctSubTypeCode" type="xs:string"/>


element AcctSubTypeType/value
	diagram
	[image: image80.png]




	type
	xs:string

	properties
	content 
simple


	source
	<xs:element name="value" type="xs:string"/>


complexType NetPosition
	diagram
	[image: image81.png]




	type
	extension of Position

	properties
	base 
Position


	children
	exch pfCode pfType cusip isin pe undPe o k coupon net ots aots

	used by
	element 
np


	source
	<xs:complexType name="NetPosition">
  <xs:complexContent>
    <xs:extension base="Position">
      <xs:sequence>
        <xs:element ref="net"/>
        <xs:element ref="ots" minOccurs="0"/>
        <xs:element ref="aots" minOccurs="0"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType Position
	diagram
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	properties
	abstract 
true


	children
	exch pfCode pfType cusip isin pe undPe o k coupon

	used by
	complexType 
NetPosition


	source
	<xs:complexType name="Position" abstract="true">
  <xs:sequence>
    <xs:element ref="exch"/>
    <xs:element ref="pfCode"/>
    <xs:element ref="pfType"/>
    <xs:element ref="cusip" minOccurs="0"/>
    <xs:element ref="isin" minOccurs="0"/>
    <xs:element ref="pe" minOccurs="0"/>
    <xs:element ref="undPe" minOccurs="0"/>
    <xs:element ref="o" minOccurs="0"/>
    <xs:element ref="k" minOccurs="0"/>
    <xs:element ref="coupon" minOccurs="0"/>
  </xs:sequence>
</xs:complexType>


simpleType IsoCurrencyCode
	type
	restriction of xs:string

	properties
	base 
xs:string


	used by
	element 
currency


	facets
	Kind 
Value 
Annotation
pattern 
\w{3}


	annotation
	documentation
3-byte ISO code for the currency. Unique identifier (e.g. USD). 


	source
	<xs:simpleType name="IsoCurrencyCode">
  <xs:annotation>
    <xs:documentation>3-byte ISO code for the currency. Unique identifier (e.g. USD). </xs:documentation>
  </xs:annotation>
  <xs:restriction base="xs:string">
    <xs:pattern value="\w{3}"/>
  </xs:restriction>
</xs:simpleType>


simpleType PeriodCode
	type
	restriction of xs:string

	properties
	base 
xs:string


	used by
	elements 
pe undPe


	facets
	Kind 
Value 
Annotation
pattern 
\d{6}\w*


	annotation
	documentation
Period code. It must begin with a four-digit year and continue with a two-digit month. Optionally, it may continue with: - two zeros - W1 through W5 (week one, week two, etc.) - a specific day of the month, or ( - some other two-byte code, for example SD for short-dated. A ninth byte may be added to make the period code more specific than the day. A period code of 000000 may also be used to identify the period for physicals and/or options on physicals


	source
	<xs:simpleType name="PeriodCode">
  <xs:annotation>
    <xs:documentation>Period code. It must begin with a four-digit year and continue with a two-digit month. Optionally, it may continue with: - two zeros - W1 through W5 (week one, week two, etc.) - a specific day of the month, or ( - some other two-byte code, for example SD for short-dated. A ninth byte may be added to make the period code more specific than the day. A period code of 000000 may also be used to identify the period for physicals and/or options on physicals</xs:documentation>
  </xs:annotation>
  <xs:restriction base="xs:string">
    <xs:pattern value="\d{6}\w*"/>
  </xs:restriction>
</xs:simpleType>


simpleType SetlQualifier
	type
	restriction of xs:string

	properties
	base 
xs:string


	used by
	element 
pointInTime/setlQualifier


	facets
	Kind 
Value 
Annotation
enumeration 
final
enumeration 
early
enumeration 
complete


	annotation
	documentation
Optional qualifier if type is settle


	source
	<xs:simpleType name="SetlQualifier">
  <xs:annotation>
    <xs:documentation>Optional qualifier if type is settle</xs:documentation>
  </xs:annotation>
  <xs:restriction base="xs:string">
    <xs:enumeration value="final"/>
    <xs:enumeration value="early"/>
    <xs:enumeration value="complete"/>
  </xs:restriction>
</xs:simpleType>
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