Schema spanrisk.xsd
	schema location: 
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	type
	xs:double

	properties
	content 
simple


	used by
	element 
ra


	annotation
	documentation
Risk array value


	source
	<xs:element name="a" type="xs:double">
  <xs:annotation>
    <xs:documentation>Risk array value</xs:documentation>
  </xs:annotation>
</xs:element>


element accruedIntr
	diagram
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	type
	xs:double

	properties
	content 
simple


	used by
	complexTypes 
Debt EDebt


	annotation
	documentation
Accrued interest


	source
	<xs:element name="accruedIntr" type="xs:double">
  <xs:annotation>
    <xs:documentation>Accrued interest</xs:documentation>
  </xs:annotation>
</xs:element>


element acctId
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
parentAcct portfolio refAcct


	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
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	properties
	content 
complex


	children
	acctSubTypeCode value

	used by
	element 
portfolio


	annotation
	documentation
Account type - for example, member, hedger or spec, for a portfolio


	source
	<xs:element name="acctSubType">
  <xs:annotation>
    <xs:documentation>Account type - for example, member, hedger or spec, for a portfolio</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="acctSubTypeCode"/>
      <xs:element ref="value"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element acctSubTypeCode
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
acctSubType acctSubTypeDef


	annotation
	documentation
Account subtype code


	source
	<xs:element name="acctSubTypeCode" type="xs:string">
  <xs:annotation>
    <xs:documentation>Account subtype code</xs:documentation>
  </xs:annotation>
</xs:element>


element acctSubTypeDef
	diagram
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	properties
	content 
complex


	children
	acctSubTypeCode dataType description

	used by
	element 
definitions


	annotation
	documentation
Account subtype definitions


	source
	<xs:element name="acctSubTypeDef">
  <xs:annotation>
    <xs:documentation>Account subtype definitions</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="acctSubTypeCode"/>
      <xs:element ref="dataType"/>
      <xs:element ref="description"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element acctType
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
acctTypeDef pbRateDef portfolio


	annotation
	documentation
Account type code


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


element acctTypeDef
	diagram
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	properties
	content 
complex


	children
	isCust acctType name isNetMargin priority

	used by
	element 
definitions


	annotation
	documentation
Account type definition


	source
	<xs:element name="acctTypeDef">
  <xs:annotation>
    <xs:documentation>Account type definition</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="isCust"/>
      <xs:element ref="acctType"/>
      <xs:element ref="name" minOccurs="0"/>
      <xs:element ref="isNetMargin"/>
      <xs:element ref="priority"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element addlReq
	diagram
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	type
	xs:double

	properties
	content 
simple


	used by
	elements 
curReq dReq grCurReq grOReq oReq
complexType 
Requirement


	annotation
	documentation
Additional requirement -- The difference between the SPAN requirement for this performance bond class and initial or maintenance designation, and the SPAN requirement for the performance bond class with immediately lower priority, and the same initial or maintenance designation.


	source
	<xs:element name="addlReq" type="xs:double">
  <xs:annotation>
    <xs:documentation>Additional requirement -- The difference between the SPAN requirement for this performance bond class and initial or maintenance designation, and the SPAN requirement for the performance bond class with immediately lower priority, and the same initial or maintenance designation.</xs:documentation>
  </xs:annotation>
</xs:element>


element adjRate
	diagram
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	properties
	content 
complex


	children
	r baseR val

	used by
	element 
ccDef


	annotation
	documentation
The risk adjustment factor element is designed to provide a completely parameterized way of calculating requirements for some rate classes based on requirements for other rate classes.


	source
	<xs:element name="adjRate">
  <xs:annotation>
    <xs:documentation>The risk adjustment factor element is designed to provide a completely parameterized way of calculating requirements for some rate classes based on requirements for other rate classes.</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="r"/>
      <xs:element ref="baseR"/>
      <xs:element ref="val"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element alias
	diagram
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	properties
	content 
complex


	children
	aType aVal

	used by
	elements 
fut opt series
complexTypes 
CDSwapPf Contract ProductFamily


	annotation
	documentation
The alias is a particular value for referring to the product family or contract. Each product family and each contract may have one or more 'alias' elements, which comes immediately after the domain.


	source
	<xs:element name="alias">
  <xs:annotation>
    <xs:documentation>The alias is a particular value for referring to the product family or contract. Each product family and each contract may have one or more 'alias' elements, which comes immediately after the domain.</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="aType"/>
      <xs:element ref="aVal"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element aliasDesc
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
specs


	annotation
	documentation
Alias Description


	source
	<xs:element name="aliasDesc" type="xs:string">
  <xs:annotation>
    <xs:documentation>Alias Description</xs:documentation>
  </xs:annotation>
</xs:element>


element anov
	diagram
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	type
	xs:double

	properties
	content 
simple


	used by
	elements 
curReq dReq grCurReq grOReq oReq
complexType 
Requirement


	annotation
	documentation
Available net option value


	source
	<xs:element name="anov" type="xs:double">
  <xs:annotation>
    <xs:documentation>Available net option value</xs:documentation>
  </xs:annotation>
</xs:element>


element aot
	diagram
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	properties
	content 
complex


	children
	date net p dva

	used by
	element 
aots


	annotation
	documentation
Specific as-of trade


	source
	<xs:element name="aot">
  <xs:annotation>
    <xs:documentation>Specific as-of trade</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="date"/>
      <xs:element ref="net"/>
      <xs:element ref="p" minOccurs="0"/>
      <xs:element ref="dva" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element aots
	diagram
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	properties
	content 
complex


	children
	aot

	used by
	complexTypes 
GrossPosition NetPosition


	annotation
	documentation
Container for as-of trades


	source
	<xs:element name="aots">
  <xs:annotation>
    <xs:documentation>Container for as-of trades</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="aot" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element ap
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq portfolio


	annotation
	documentation
Accumulated price (premium) on premium-style nonoptions (such as stock and other physicals)


	source
	<xs:element name="ap" type="xs:string">
  <xs:annotation>
    <xs:documentation>Accumulated price (premium) on premium-style nonoptions (such as stock and other physicals)</xs:documentation>
  </xs:annotation>
</xs:element>


element applyBasisRisk
	diagram
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	type
	xs:boolean

	properties
	content 
simple


	used by
	element 
pfLink


	annotation
	documentation
Apply basis risk flag


	source
	<xs:element name="applyBasisRisk" type="xs:boolean">
  <xs:annotation>
    <xs:documentation>Apply basis risk flag</xs:documentation>
  </xs:annotation>
</xs:element>


element applyFxRisk
	diagram
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	type
	xs:boolean

	properties
	content 
simple


	used by
	element 
sSpread


	source
	<xs:element name="applyFxRisk" type="xs:boolean"/>


element apportionRisk
	diagram
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	type
	xs:boolean

	properties
	content 
simple


	used by
	element 
sSpread


	source
	<xs:element name="apportionRisk" type="xs:boolean"/>


element arrayPrecision
	diagram
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	type
	xs:int

	properties
	content 
simple


	used by
	element 
pfLink


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

	properties
	content 
simple


	used by
	elements 
ietr str


	annotation
	documentation
Active Scenario - for a scanning tier, the scenario number which gave rise to the scan risk.


	source
	<xs:element name="as" type="xs:string">
  <xs:annotation>
    <xs:documentation>Active Scenario - for a scanning tier, the scenario number which gave rise to the scan risk.</xs:documentation>
  </xs:annotation>
</xs:element>


element asomtr
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	properties
	content 
complex


	children
	tn som sco spo sno

	used by
	element 
gReq


	annotation
	documentation
Across-Position-Types Short Option Minimum Tier Requirement -- for a gross-margined clearing firm portfolio, the short option minimum tier requirement where short option positions are aggregated across tier types.


	source
	<xs:element name="asomtr">
  <xs:annotation>
    <xs:documentation>Across-Position-Types Short Option Minimum Tier Requirement -- for a gross-margined clearing firm portfolio, the short option minimum tier requirement where short option positions are aggregated across tier types.</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="tn"/>
      <xs:element ref="som"/>
      <xs:element ref="sco"/>
      <xs:element ref="spo"/>
      <xs:element ref="sno"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element aType
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
alias


	annotation
	documentation
Alias type


	source
	<xs:element name="aType" type="xs:string">
  <xs:annotation>
    <xs:documentation>Alias type</xs:documentation>
  </xs:annotation>
</xs:element>


element aVal
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
alias group groupDef


	annotation
	documentation
Alias value


	source
	<xs:element name="aVal" type="xs:string">
  <xs:annotation>
    <xs:documentation>Alias value</xs:documentation>
  </xs:annotation>
</xs:element>


element awayLeg
	diagram
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	properties
	content 
complex


	children
	ec cc tn rs i

	used by
	element 
clearSpread


	annotation
	documentation
Inter clearing organization away spread leg.


	source
	<xs:element name="awayLeg">
  <xs:annotation>
    <xs:documentation>Inter clearing organization away spread leg.</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="ec"/>
      <xs:element ref="cc"/>
      <xs:element ref="tn"/>
      <xs:element ref="rs"/>
      <xs:element ref="i"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element baseR
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
adjRate


	annotation
	documentation
Base rate ID. It identifies the requirement on which the requirement being calculated will be based.


	source
	<xs:element name="baseR" type="xs:string">
  <xs:annotation>
    <xs:documentation>Base rate ID. It identifies the requirement on which the requirement being calculated will be based.</xs:documentation>
  </xs:annotation>
</xs:element>


element basis
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
nReq


	annotation
	documentation
Basis risk component of intra commodity spread charge


	source
	<xs:element name="basis" type="xs:string">
  <xs:annotation>
    <xs:documentation>Basis risk component of intra commodity spread charge</xs:documentation>
  </xs:annotation>
</xs:element>


element basisRates
	diagram
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	properties
	content 
complex


	children
	rate

	used by
	element 
ccDef


	annotation
	documentation
The 'basisRates' element is the collection of rates used to calculate the basis risk charge, which captures the risk associated with imperfect correlations between cash and futures interest rate products -- the basis risk.


	source
	<xs:element name="basisRates">
  <xs:annotation>
    <xs:documentation>The 'basisRates' element is the collection of rates used to calculate the basis risk charge, which captures the risk associated with imperfect correlations between cash and futures interest rate products -- the basis risk.</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="rate" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element bDate
	diagram
	[image: image29.png]Fopate






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
fxHvarData zeroCurveData


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


element bfC
	diagram
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	properties
	content 
complex


	children
	cId scanRate ra

	used by
	elements 
bfPfLink bfSeries


	annotation
	documentation
Business Function contract


	source
	<xs:element name="bfC">
  <xs:annotation>
    <xs:documentation>Business Function contract</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="cId"/>
      <xs:element ref="scanRate" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="ra" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element bfPfLink
	diagram
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	properties
	content 
complex


	children
	pfId pfCode pfType pfAlias bfSeries bfC

	used by
	element 
busFuncExchLink


	annotation
	documentation
Business Function product family linkage -- specifies particular products at that exchange which are eligible for the business function.


	source
	<xs:element name="bfPfLink">
  <xs:annotation>
    <xs:documentation>Business Function product family linkage -- specifies particular products at that exchange which are eligible for the business function.</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="pfId"/>
      <xs:element ref="pfCode" minOccurs="0"/>
      <xs:element ref="pfType" minOccurs="0"/>
      <xs:element ref="pfAlias" minOccurs="0"/>
      <xs:choice>
        <xs:element ref="bfSeries" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="bfC" minOccurs="0" maxOccurs="unbounded"/>
      </xs:choice>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element bfSeries
	diagram
	[image: image32.png]




	properties
	content 
complex


	children
	pe undC scanRate bfC

	used by
	element 
bfPfLink


	annotation
	documentation
Business Function series


	source
	<xs:element name="bfSeries">
  <xs:annotation>
    <xs:documentation>Business Function series</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="pe"/>
      <xs:element ref="undC"/>
      <xs:element ref="scanRate" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="bfC" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element binaryArrays
	diagram
	[image: image33.png]binaryArrays






	type
	xs:boolean

	properties
	content 
simple


	used by
	element 
ccDef


	annotation
	documentation
Binary arrays


	source
	<xs:element name="binaryArrays" type="xs:boolean">
  <xs:annotation>
    <xs:documentation>Binary arrays</xs:documentation>
  </xs:annotation>
</xs:element>


element brk
	diagram
	[image: image34.png]Fork
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
tier


	annotation
	documentation
Break period definition.


	source
	<xs:element name="brk" type="xs:string">
  <xs:annotation>
    <xs:documentation>Break period definition.</xs:documentation>
  </xs:annotation>
</xs:element>


element btn
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
tier


	annotation
	documentation
Break tier number -- number of the tier within the break.


	source
	<xs:element name="btn" type="xs:string">
  <xs:annotation>
    <xs:documentation>Break tier number -- number of the tier within the break.</xs:documentation>
  </xs:annotation>
</xs:element>


element btNum
	diagram
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	type
	xs:int

	properties
	content 
simple


	used by
	element 
rpLeg


	annotation
	documentation
Beginning tier number


	source
	<xs:element name="btNum" type="xs:int">
  <xs:annotation>
    <xs:documentation>Beginning tier number</xs:documentation>
  </xs:annotation>
</xs:element>


element busFuncCoLink
	diagram
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	properties
	content 
complex


	children
	ec coAlias busFuncExchLink

	used by
	element 
businessFunction


	annotation
	documentation
Business Function clearing organization linkage. Contains at least one business function exchange linkage, which specifies a particular exchange cleared by that clearing org whose products participate in this business function.


	source
	<xs:element name="busFuncCoLink">
  <xs:annotation>
    <xs:documentation>Business Function clearing organization linkage. Contains at least one business function exchange linkage, which specifies a particular exchange cleared by that clearing org whose products participate in this business function.</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="ec"/>
      <xs:element ref="coAlias" minOccurs="0"/>
      <xs:element ref="busFuncExchLink" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element busFuncExchLink
	diagram
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	properties
	content 
complex


	children
	exch exchAlias bfPfLink

	used by
	element 
busFuncCoLink


	annotation
	documentation
Business Function exchange linkage. Contains at least one business function product family linkage, which specifies particular products at that exchange which are eligible for the business function.


	source
	<xs:element name="busFuncExchLink">
  <xs:annotation>
    <xs:documentation>Business Function exchange linkage. Contains at least one business function product family linkage, which specifies particular products at that exchange which are eligible for the business function.</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="exch"/>
      <xs:element ref="exchAlias" minOccurs="0"/>
      <xs:element ref="bfPfLink" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element busFuncType
	diagram
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	type
	BusFuncType

	properties
	content 
simple


	used by
	element 
businessFunction


	facets
	Kind 
Value 
Annotation
enumeration 
CLR
enumeration 
MBR
enumeration 
XM
enumeration 
MOS


	annotation
	documentation
Business function type.


	source
	<xs:element name="busFuncType" type="BusFuncType">
  <xs:annotation>
    <xs:documentation>Business function type.</xs:documentation>
  </xs:annotation>
</xs:element>


element businessFunction
	diagram
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	properties
	content 
complex


	children
	busFuncType ec name isContractScale isNetMargin finalizeMeth oopDeltaMeth capAnov lookAheadYears lookAheadDays daysPerYear custUseLov useLovPct limitSubAccountOffset capRiskArray curConv pbRateDef pointDef busFuncCoLink ccDef superSpreads superInterClearSpreads interSpreads interClearSpreads

	used by
	element 
pointInTime


	annotation
	documentation
Business Function is something for which it is desired to define SPAN parameters independently from the "normal clearing" set.  For example, a cross-margin agreement between two or more clearing organizations is a business function, as is a mutual-offset agreement between two or more clearing organizations.


	source
	<xs:element name="businessFunction">
  <xs:annotation>
    <xs:documentation>Business Function is something for which it is desired to define SPAN parameters independently from the "normal clearing" set.  For example, a cross-margin agreement between two or more clearing organizations is a business function, as is a mutual-offset agreement between two or more clearing organizations.</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="busFuncType"/>
      <xs:element ref="ec"/>
      <xs:element ref="name"/>
      <xs:element ref="isContractScale" minOccurs="0"/>
      <xs:element ref="isNetMargin" minOccurs="0"/>
      <xs:element ref="finalizeMeth"/>
      <xs:element ref="oopDeltaMeth" minOccurs="0"/>
      <xs:element ref="capAnov" minOccurs="0"/>
      <xs:element ref="lookAheadYears" minOccurs="0"/>
      <xs:element ref="lookAheadDays" minOccurs="0"/>
      <xs:element ref="daysPerYear" minOccurs="0"/>
      <xs:element ref="custUseLov" minOccurs="0"/>
      <xs:element ref="useLovPct" minOccurs="0"/>
      <xs:element ref="limitSubAccountOffset" minOccurs="0"/>
      <xs:element ref="capRiskArray" minOccurs="0"/>
      <xs:element ref="curConv" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="pbRateDef" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="pointDef" maxOccurs="unbounded"/>
      <xs:element ref="busFuncCoLink" maxOccurs="unbounded"/>
      <xs:element ref="ccDef" maxOccurs="unbounded"/>
      <xs:element ref="superSpreads" minOccurs="0"/>
      <xs:element ref="superInterClearSpreads" minOccurs="0"/>
      <xs:element ref="interSpreads" minOccurs="0"/>
      <xs:element ref="interClearSpreads" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element cab
	diagram
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	type
	xs:double

	properties
	content 
simple


	used by
	complexType 
OptionPF


	annotation
	documentation
Standard cabinet option value


	source
	<xs:element name="cab" type="xs:double">
  <xs:annotation>
    <xs:documentation>Standard cabinet option value</xs:documentation>
  </xs:annotation>
</xs:element>


element cabDesc
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
specs


	annotation
	documentation
"Cabinet" description, eg:  "2.5 points = .00025 = $6.25"


	source
	<xs:element name="cabDesc" type="xs:string">
  <xs:annotation>
    <xs:documentation>"Cabinet" description, eg:  "2.5 points = .00025 = $6.25"</xs:documentation>
  </xs:annotation>
</xs:element>


element calcFreq
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
IRSwapLeg IRSwapPfLeg


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


element calDef
	diagram
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	properties
	content 
complex


	children
	calId calCode description stdWeekend holidays

	used by
	element 
definitions


	source
	<xs:element name="calDef">
  <xs:complexType>
    <xs:sequence>
      <xs:element name="calId" type="xs:int"/>
      <xs:element name="calCode" type="xs:string"/>
      <xs:element ref="description" minOccurs="0"/>
      <xs:element ref="stdWeekend"/>
      <xs:element ref="holidays"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element calDef/calId
	diagram
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	type
	xs:int

	properties
	content 
simple


	source
	<xs:element name="calId" type="xs:int"/>


element calDef/calCode
	diagram
	[image: image46.png]calCode






	type
	xs:string

	properties
	content 
simple


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


element capAnov
	diagram
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	type
	xs:boolean

	properties
	content 
simple


	used by
	elements 
businessFunction ccDef clearingOrg


	annotation
	documentation
Cap available net option value flag


	source
	<xs:element name="capAnov" type="xs:boolean">
  <xs:annotation>
    <xs:documentation>Cap available net option value flag</xs:documentation>
  </xs:annotation>
</xs:element>


element capRiskArray
	diagram
	[image: image48.png]Feapriskarray






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
businessFunction clearingOrg


	annotation
	documentation
Cap Risk Array flag


	source
	<xs:element name="capRiskArray" type="xs:string">
  <xs:annotation>
    <xs:documentation>Cap Risk Array flag</xs:documentation>
  </xs:annotation>
</xs:element>


element cc
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
awayLeg ccDef ccPort homeLeg pLeg rpLeg sLeg tLeg


	annotation
	documentation
Combined commodity code


	source
	<xs:element name="cc" type="xs:string">
  <xs:annotation>
    <xs:documentation>Combined commodity code</xs:documentation>
  </xs:annotation>
</xs:element>


element ccDef
	diagram
	[image: image50.png]




	properties
	content 
complex


	children
	cc concScaleUp name group currency riskExponent contractSize uomQty uom capAnov procMeth wfprMeth spotMeth somMeth cmbMeth marginMeth hvarSetId fxHvarSetId custUseLov useLovPct vmClass isCDSScanRisk limitSubAccountOffset binaryArrays limitArraysTo16Points pointDef pfLink adjRate concAdjRate scanTiers intraTiers interTiers rateTiers somTiers dSpread spotRate liqRate basisRates vmRate cdsRate intrRate

	used by
	elements 
businessFunction clearingOrg


	annotation
	documentation
Combined commodity definition


	source
	<xs:element name="ccDef">
  <xs:annotation>
    <xs:documentation>Combined commodity definition</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="cc"/>
      <xs:element ref="concScaleUp" minOccurs="0"/>
      <xs:element ref="name" minOccurs="0"/>
      <xs:element ref="group" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="currency"/>
      <xs:element ref="riskExponent" minOccurs="0"/>
      <xs:element ref="contractSize" minOccurs="0"/>
      <xs:element ref="uomQty" minOccurs="0"/>
      <xs:element ref="uom" minOccurs="0"/>
      <xs:element ref="capAnov" minOccurs="0"/>
      <xs:element ref="procMeth" minOccurs="0"/>
      <xs:element ref="wfprMeth" minOccurs="0"/>
      <xs:element ref="spotMeth" minOccurs="0"/>
      <xs:element ref="somMeth" minOccurs="0"/>
      <xs:element ref="cmbMeth" minOccurs="0"/>
      <xs:element name="marginMeth" type="xs:string" minOccurs="0"/>
      <xs:element name="hvarSetId" type="xs:int" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element name="fxHvarSetId" type="xs:int" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="custUseLov" minOccurs="0"/>
      <xs:element ref="useLovPct" minOccurs="0"/>
      <xs:element name="vmClass" type="xs:string" minOccurs="0"/>
      <xs:element name="isCDSScanRisk" type="xs:boolean" minOccurs="0">
        <xs:annotation>
          <xs:documentation>Flag to indicate CSD-type BFCC</xs:documentation>
        </xs:annotation>
      </xs:element>
      <xs:element ref="limitSubAccountOffset" minOccurs="0"/>
      <xs:element ref="binaryArrays" minOccurs="0"/>
      <xs:element ref="limitArraysTo16Points" minOccurs="0"/>
      <xs:element ref="pointDef" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="pfLink" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="adjRate" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="concAdjRate" minOccurs="0" maxOccurs="unbounded"/>
      <xs:choice minOccurs="0" maxOccurs="unbounded">
        <xs:element ref="scanTiers"/>
        <xs:element ref="intraTiers"/>
        <xs:element ref="interTiers"/>
        <xs:element ref="rateTiers"/>
        <xs:element ref="somTiers"/>
      </xs:choice>
      <xs:element ref="dSpread" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="spotRate" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="liqRate" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="basisRates" minOccurs="0"/>
      <xs:element ref="vmRate" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="cdsRate" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="intrRate" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element ccDef/marginMeth
	diagram
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	type
	xs:string

	properties
	minOcc 
0
maxOcc 
1
content 
simple


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


element ccDef/hvarSetId
	diagram
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	type
	xs:int

	properties
	minOcc 
0
maxOcc 
unbounded
content 
simple


	source
	<xs:element name="hvarSetId" type="xs:int" minOccurs="0" maxOccurs="unbounded"/>


element ccDef/fxHvarSetId
	diagram
	[image: image53.png]




	type
	xs:int

	properties
	minOcc 
0
maxOcc 
unbounded
content 
simple


	source
	<xs:element name="fxHvarSetId" type="xs:int" minOccurs="0" maxOccurs="unbounded"/>


element ccDef/vmClass
	diagram
	[image: image54.png]




	type
	xs:string

	properties
	minOcc 
0
maxOcc 
1
content 
simple


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


element ccDef/isCDSScanRisk
	diagram
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	type
	xs:boolean

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	annotation
	documentation
Flag to indicate CSD-type BFCC


	source
	<xs:element name="isCDSScanRisk" type="xs:boolean" minOccurs="0">
  <xs:annotation>
    <xs:documentation>Flag to indicate CSD-type BFCC</xs:documentation>
  </xs:annotation>
</xs:element>


element ccPort
	diagram
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	properties
	content 
complex


	children
	cc r concScaleUp currency spotChargeAdj pss lfv sfv lov sov lovf sovf lpv spv sv svt svp svpt op ap dva ote lue pl otep plp nReq gReq dReq np ncp gp gcp edp asset sp

	used by
	element 
ecPort


	annotation
	documentation
Combined Commodity Portfolio - a combined commodity represented in a portfolio


	source
	<xs:element name="ccPort">
  <xs:annotation>
    <xs:documentation>Combined Commodity Portfolio - a combined commodity represented in a portfolio</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="cc"/>
      <xs:element ref="r" minOccurs="0"/>
      <xs:element ref="concScaleUp" minOccurs="0"/>
      <xs:element ref="currency" minOccurs="0"/>
      <xs:element ref="spotChargeAdj" minOccurs="0"/>
      <xs:element ref="pss" minOccurs="0"/>
      <xs:element ref="lfv" minOccurs="0"/>
      <xs:element ref="sfv" minOccurs="0"/>
      <xs:element ref="lov" minOccurs="0"/>
      <xs:element ref="sov" minOccurs="0"/>
      <xs:element ref="lovf" minOccurs="0"/>
      <xs:element ref="sovf" minOccurs="0"/>
      <xs:element ref="lpv" minOccurs="0"/>
      <xs:element ref="spv" minOccurs="0"/>
      <xs:element ref="sv" minOccurs="0"/>
      <xs:element ref="svt" minOccurs="0"/>
      <xs:element ref="svp" minOccurs="0"/>
      <xs:element ref="svpt" minOccurs="0"/>
      <xs:element ref="op" minOccurs="0"/>
      <xs:element ref="ap" minOccurs="0"/>
      <xs:element ref="dva" minOccurs="0"/>
      <xs:element ref="ote" minOccurs="0"/>
      <xs:element ref="lue" minOccurs="0"/>
      <xs:element ref="pl" minOccurs="0"/>
      <xs:element ref="otep" minOccurs="0"/>
      <xs:element ref="plp" minOccurs="0"/>
      <xs:choice minOccurs="0" maxOccurs="unbounded">
        <xs:element ref="nReq"/>
        <xs:element ref="gReq"/>
        <xs:element ref="dReq"/>
      </xs:choice>
      <xs:choice minOccurs="0" maxOccurs="unbounded">
        <xs:element name="np" type="NetPosition"/>
        <xs:element name="ncp" type="NetClearingPosition"/>
        <xs:element name="gp" type="GrossPosition"/>
        <xs:element name="gcp" type="GrossClearingPosition"/>
        <xs:element name="edp" type="EquivalentDebtPosition"/>
        <xs:element name="asset" type="Asset"/>
        <xs:element name="sp" type="SP"/>
      </xs:choice>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element ccPort/np
	diagram
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	type
	NetPosition

	properties
	content 
complex


	children
	exch pfId cId net equiv split ots aots sv svt ote pl

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


element ccPort/ncp
	diagram
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	type
	NetClearingPosition

	properties
	content 
complex


	children
	exch pfId cId net equiv split sv svt ote pl

	source
	<xs:element name="ncp" type="NetClearingPosition"/>


element ccPort/gp
	diagram
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	type
	GrossPosition

	properties
	content 
complex


	children
	exch pfId cId long short nl ns nlEquiv nsEquiv nlSplit nsSplit ots otss aots sv svt ote pl

	source
	<xs:element name="gp" type="GrossPosition"/>


element ccPort/gcp
	diagram
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	type
	GrossClearingPosition

	properties
	content 
complex


	children
	exch pfId cId long short iaLong iaShort ialEquiv iasEquiv ialSplit iasSplit ieLong ieShort ielEquiv iesEquiv ielSplit iesSplit nl ns nlEquiv nsEquiv nlSplit nsSplit sv svt ote pl

	source
	<xs:element name="gcp" type="GrossClearingPosition"/>


element ccPort/edp
	diagram
	[image: image61.png]rEz\mvu\emDemPasman

oxch

Frps

Fren






	type
	EquivalentDebtPosition

	properties
	content 
complex


	children
	exch pfId cId no nrps nrpn sv svt ote pl

	source
	<xs:element name="edp" type="EquivalentDebtPosition"/>


element ccPort/asset
	diagram
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	type
	Asset

	properties
	content 
complex


	children
	exch pfId cId net savings pbValue used

	source
	<xs:element name="asset" type="Asset"/>


element ccPort/sp
	diagram
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	type
	SP

	properties
	content 
complex


	children
	exch pfId cId floatLeg fixedLeg

	source
	<xs:element name="sp" type="SP"/>


element cdsMarginParams
	diagram
	[image: image64.png]—[FedsichvThreshola

cdsiGCompressionshock

[FeasiGCompressionshockPet

cdsHYCompressionshock

cdsHYCompressionshockPet

{{FeasiGsingieminmarginpet

{{Fedshvsingieminmarginet

| [FedsiGindexMinMarginpet

[ [FedsHVindexttinMarginPet

[-Feasiccurveshockpet

[ [Feashvcurveshockpet

{{FeasiGLigmarginintercept

{{Fedshviiqmarginintercept

{{FedsiGLigmarginCoetficient

{{FeashvLiqmarginCoetficient

{{easiGLiamarginExponent

cdsHYLigarginExponent

{fFedsiGLiamarginscale

{fFedsHvLiqMarginScale

{fFedsHvLiqMarginScale

{{easiGLiqmargingidask

{{FeashvLiqmargingidask

{fFedsicLigmargindsT

{{FeashviiqmarginosT

{{easiGLiamarginoTRPVOT

{{FeashviiqmarginoTRPVO1

| [Fedsbeviationpet

[[Feassovorweignt

[[Feasrovorweignt

[Feasovotexponent

[[FeasicoTreiaAskcap

|[FeashvoTRBidaskcap






	properties
	content 
complex


	children
	cdsIGHYThreshold cdsIGCompressionShock cdsIGCompressionShockPct cdsHYCompressionShock cdsHYCompressionShockPct cdsIGSingleMinMarginPct cdsHYSingleMinMarginPct cdsIGIndexMinMarginPct cdsHYIndexMinMarginPct cdsIGCurveShockPct cdsHYCurveShockPct cdsIGLiqMarginIntercept cdsHYLiqMarginIntercept cdsIGLiqMarginCoefficient cdsHYLiqMarginCoefficient cdsIGLiqMarginExponent cdsHYLiqMarginExponent cdsIGLiqMarginScale cdsHYLiqMarginScale cdsHYLiqMarginScale cdsIGLiqMarginBidAsk cdsHYLiqMarginBidAsk cdsIGLiqMarginDST cdsHYLiqMarginDST cdsIGLiqMarginOTRPV01 cdsHYLiqMarginOTRPV01 cdsDeviationPct cdsSDV01Weight cdsRDV01Weight cdsDV01Exponent cdsIGOTRBidAskCap cdsHYOTRBidAskCap sectorDef

	used by
	element 
clearingOrg


	source
	<xs:element name="cdsMarginParams">
  <xs:complexType>
    <xs:sequence>
      <xs:element name="cdsIGHYThreshold" type="xs:double"/>
      <xs:choice>
        <xs:element name="cdsIGCompressionShock" type="xs:double"/>
        <xs:element name="cdsIGCompressionShockPct" type="xs:double"/>
      </xs:choice>
      <xs:choice>
        <xs:element name="cdsHYCompressionShock" type="xs:double"/>
        <xs:element name="cdsHYCompressionShockPct" type="xs:double"/>
      </xs:choice>
      <xs:element name="cdsIGSingleMinMarginPct" type="xs:double"/>
      <xs:element name="cdsHYSingleMinMarginPct" type="xs:double"/>
      <xs:element name="cdsIGIndexMinMarginPct" type="xs:double"/>
      <xs:element name="cdsHYIndexMinMarginPct" type="xs:double"/>
      <xs:element name="cdsIGCurveShockPct" type="xs:double"/>
      <xs:element name="cdsHYCurveShockPct" type="xs:double"/>
      <xs:element name="cdsIGLiqMarginIntercept" type="xs:double"/>
      <xs:element name="cdsHYLiqMarginIntercept" type="xs:double"/>
      <xs:element name="cdsIGLiqMarginCoefficient" type="xs:double"/>
      <xs:element name="cdsHYLiqMarginCoefficient" type="xs:double"/>
      <xs:element name="cdsIGLiqMarginExponent" type="xs:double"/>
      <xs:element name="cdsHYLiqMarginExponent" type="xs:double"/>
      <xs:element name="cdsIGLiqMarginScale" type="xs:double"/>
      <xs:element name="cdsHYLiqMarginScale" type="xs:double"/>
      <xs:element name="cdsHYLiqMarginScale" type="xs:double"/>
      <xs:element name="cdsIGLiqMarginBidAsk" type="xs:double"/>
      <xs:element name="cdsHYLiqMarginBidAsk" type="xs:double"/>
      <xs:element name="cdsIGLiqMarginDST" type="xs:double"/>
      <xs:element name="cdsHYLiqMarginDST" type="xs:double"/>
      <xs:element name="cdsIGLiqMarginOTRPV01" type="xs:double"/>
      <xs:element name="cdsHYLiqMarginOTRPV01" type="xs:double"/>
      <xs:element name="cdsDeviationPct" type="xs:double"/>
      <xs:element name="cdsSDV01Weight" type="xs:double"/>
      <xs:element name="cdsRDV01Weight" type="xs:double"/>
      <xs:element name="cdsDV01Exponent" type="xs:double"/>
      <xs:element name="cdsIGOTRBidAskCap" type="xs:double"/>
      <xs:element name="cdsHYOTRBidAskCap" type="xs:double"/>
      <xs:element ref="sectorDef" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element cdsMarginParams/cdsIGHYThreshold
	diagram
	[image: image65.png]FedsichyThreshold






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsIGHYThreshold" type="xs:double"/>


element cdsMarginParams/cdsIGCompressionShock
	diagram
	[image: image66.png][FeasicCompressionshock






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsIGCompressionShock" type="xs:double"/>


element cdsMarginParams/cdsIGCompressionShockPct
	diagram
	[image: image67.png][FeasicCompressionshockpet






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsIGCompressionShockPct" type="xs:double"/>


element cdsMarginParams/cdsHYCompressionShock
	diagram
	[image: image68.png][FeashvCompressionshock






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsHYCompressionShock" type="xs:double"/>


element cdsMarginParams/cdsHYCompressionShockPct
	diagram
	[image: image69.png][FeashvCompressionshockpet






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsHYCompressionShockPct" type="xs:double"/>


element cdsMarginParams/cdsIGSingleMinMarginPct
	diagram
	[image: image70.png][FeasiGsingieminmarginpet






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsIGSingleMinMarginPct" type="xs:double"/>


element cdsMarginParams/cdsHYSingleMinMarginPct
	diagram
	[image: image71.png][Feashvsingleminarginpet






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsHYSingleMinMarginPct" type="xs:double"/>


element cdsMarginParams/cdsIGIndexMinMarginPct
	diagram
	[image: image72.png][FedsiGindexMinMarginet






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsIGIndexMinMarginPct" type="xs:double"/>


element cdsMarginParams/cdsHYIndexMinMarginPct
	diagram
	[image: image73.png][FedsHYindexttinMarginPet






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsHYIndexMinMarginPct" type="xs:double"/>


element cdsMarginParams/cdsIGCurveShockPct
	diagram
	[image: image74.png][FedsiGCurveshockpet






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsIGCurveShockPct" type="xs:double"/>


element cdsMarginParams/cdsHYCurveShockPct
	diagram
	[image: image75.png][FedsHyCurveshockpet






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsHYCurveShockPct" type="xs:double"/>


element cdsMarginParams/cdsIGLiqMarginIntercept
	diagram
	[image: image76.png]FeasicLiqmarginintercept






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsIGLiqMarginIntercept" type="xs:double"/>


element cdsMarginParams/cdsHYLiqMarginIntercept
	diagram
	[image: image77.png][Feashviigmargi






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsHYLiqMarginIntercept" type="xs:double"/>


element cdsMarginParams/cdsIGLiqMarginCoefficient
	diagram
	[image: image78.png]FedsiGLiqmarginCoefficient






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsIGLiqMarginCoefficient" type="xs:double"/>


element cdsMarginParams/cdsHYLiqMarginCoefficient
	diagram
	[image: image79.png][FeashviigmarginCoefficient






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsHYLiqMarginCoefficient" type="xs:double"/>


element cdsMarginParams/cdsIGLiqMarginExponent
	diagram
	[image: image80.png][FeasicLigmarginexponent






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsIGLiqMarginExponent" type="xs:double"/>


element cdsMarginParams/cdsHYLiqMarginExponent
	diagram
	[image: image81.png][Feashviigmarginexponent






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsHYLiqMarginExponent" type="xs:double"/>


element cdsMarginParams/cdsIGLiqMarginScale
	diagram
	[image: image82.png][FeasicLiqmarginscale






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsIGLiqMarginScale" type="xs:double"/>


element cdsMarginParams/cdsHYLiqMarginScale
	diagram
	[image: image83.png][Feashviigmarginscale






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsHYLiqMarginScale" type="xs:double"/>


element cdsMarginParams/cdsHYLiqMarginScale
	diagram
	[image: image84.png][Feashviigmarginscale






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsHYLiqMarginScale" type="xs:double"/>


element cdsMarginParams/cdsIGLiqMarginBidAsk
	diagram
	[image: image85.png]FeasicLigmargingidask






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsIGLiqMarginBidAsk" type="xs:double"/>


element cdsMarginParams/cdsHYLiqMarginBidAsk
	diagram
	[image: image86.png][Feashviiamargingiaask






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsHYLiqMarginBidAsk" type="xs:double"/>


element cdsMarginParams/cdsIGLiqMarginDST
	diagram
	[image: image87.png][FeasicLiqmarginosT






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsIGLiqMarginDST" type="xs:double"/>


element cdsMarginParams/cdsHYLiqMarginDST
	diagram
	[image: image88.png][FeashviiamarginnsT






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsHYLiqMarginDST" type="xs:double"/>


element cdsMarginParams/cdsIGLiqMarginOTRPV01
	diagram
	[image: image89.png][FeasicLigmarginoTRPVO1






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsIGLiqMarginOTRPV01" type="xs:double"/>


element cdsMarginParams/cdsHYLiqMarginOTRPV01
	diagram
	[image: image90.png][FeashviiqmarginoTRPvO1






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsHYLiqMarginOTRPV01" type="xs:double"/>


element cdsMarginParams/cdsDeviationPct
	diagram
	[image: image91.png][Fedsbeviationpet






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsDeviationPct" type="xs:double"/>


element cdsMarginParams/cdsSDV01Weight
	diagram
	[image: image92.png][Fedssovotweight






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsSDV01Weight" type="xs:double"/>


element cdsMarginParams/cdsRDV01Weight
	diagram
	[image: image93.png][Fedsrovotweight






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsRDV01Weight" type="xs:double"/>


element cdsMarginParams/cdsDV01Exponent
	diagram
	[image: image94.png][Feasovotexponent






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsDV01Exponent" type="xs:double"/>


element cdsMarginParams/cdsIGOTRBidAskCap
	diagram
	[image: image95.png][FedsiGoTRBidAsKCap






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsIGOTRBidAskCap" type="xs:double"/>


element cdsMarginParams/cdsHYOTRBidAskCap
	diagram
	[image: image96.png][FedshvoTRBidaskcap






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="cdsHYOTRBidAskCap" type="xs:double"/>


element cdsRate
	diagram
	[image: image97.png]cdsystematicshock
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	properties
	content 
complex


	children
	r cdsSystematicShock cdsSystematicShockPct cdsSectorShock cdsSectorShockPct

	used by
	element 
ccDef


	annotation
	documentation
CDS rate


	source
	<xs:element name="cdsRate">
  <xs:annotation>
    <xs:documentation>CDS rate</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="r"/>
      <xs:choice>
        <xs:element name="cdsSystematicShock" type="xs:double">
          <xs:annotation>
            <xs:documentation>Parallel shift of runnung spread curve to be applied to all instruments in CC in absoloute amount</xs:documentation>
          </xs:annotation>
        </xs:element>
        <xs:element name="cdsSystematicShockPct" type="xs:double">
          <xs:annotation>
            <xs:documentation>Parallel shift of runnung spread curve to be applied to all instruments in CC in %. Persentage shift is relative to 5 year running spread.</xs:documentation>
          </xs:annotation>
        </xs:element>
      </xs:choice>
      <xs:choice>
        <xs:element name="cdsSectorShock" type="xs:double">
          <xs:annotation>
            <xs:documentation>Parallel shift of runnung spread curve to be applied to all instruments in CC in absoloute amount</xs:documentation>
          </xs:annotation>
        </xs:element>
        <xs:element name="cdsSectorShockPct" type="xs:double">
          <xs:annotation>
            <xs:documentation>Parallel shift of runnung spread curve to be applied to all instruments in CC in %. Persentage shift is relative to 5 year running spread.</xs:documentation>
          </xs:annotation>
        </xs:element>
      </xs:choice>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element cdsRate/cdsSystematicShock
	diagram
	[image: image98.png][Feassystematicshock
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	type
	xs:double

	properties
	content 
simple


	annotation
	documentation
Parallel shift of runnung spread curve to be applied to all instruments in CC in absoloute amount


	source
	<xs:element name="cdsSystematicShock" type="xs:double">
  <xs:annotation>
    <xs:documentation>Parallel shift of runnung spread curve to be applied to all instruments in CC in absoloute amount</xs:documentation>
  </xs:annotation>
</xs:element>


element cdsRate/cdsSystematicShockPct
	diagram
	[image: image99.png][Feassystematicshockpet
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	type
	xs:double

	properties
	content 
simple


	annotation
	documentation
Parallel shift of runnung spread curve to be applied to all instruments in CC in %. Persentage shift is relative to 5 year running spread.


	source
	<xs:element name="cdsSystematicShockPct" type="xs:double">
  <xs:annotation>
    <xs:documentation>Parallel shift of runnung spread curve to be applied to all instruments in CC in %. Persentage shift is relative to 5 year running spread.</xs:documentation>
  </xs:annotation>
</xs:element>


element cdsRate/cdsSectorShock
	diagram
	[image: image100.png][Fedssectorshock
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	type
	xs:double

	properties
	content 
simple


	annotation
	documentation
Parallel shift of runnung spread curve to be applied to all instruments in CC in absoloute amount


	source
	<xs:element name="cdsSectorShock" type="xs:double">
  <xs:annotation>
    <xs:documentation>Parallel shift of runnung spread curve to be applied to all instruments in CC in absoloute amount</xs:documentation>
  </xs:annotation>
</xs:element>


element cdsRate/cdsSectorShockPct
	diagram
	[image: image101.png][Feds sectorshockpet
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	type
	xs:double

	properties
	content 
simple


	annotation
	documentation
Parallel shift of runnung spread curve to be applied to all instruments in CC in %. Persentage shift is relative to 5 year running spread.


	source
	<xs:element name="cdsSectorShockPct" type="xs:double">
  <xs:annotation>
    <xs:documentation>Parallel shift of runnung spread curve to be applied to all instruments in CC in %. Persentage shift is relative to 5 year running spread.</xs:documentation>
  </xs:annotation>
</xs:element>


element chargeMeth
	diagram
	[image: image102.png]




	type
	ChargeMeth

	properties
	content 
simple


	used by
	element 
dSpread


	facets
	Kind 
Value 
Annotation
enumeration 
F
enumeration 
P
enumeration 
W


	annotation
	documentation
Charge calculation method, which specifies how the charge or credit for the spread definition should be calculated


	source
	<xs:element name="chargeMeth" type="ChargeMeth">
  <xs:annotation>
    <xs:documentation>Charge calculation method, which specifies how the charge or credit for the spread definition should be calculated</xs:documentation>
  </xs:annotation>
</xs:element>


element cId
	diagram
	[image: image103.png]




	type
	xs:int

	properties
	content 
simple


	used by
	elements 
bfC fut opt undC
complexTypes 
Contract Position SP


	annotation
	documentation
Contract ID number


	source
	<xs:element name="cId" type="xs:int">
  <xs:annotation>
    <xs:documentation>Contract ID number</xs:documentation>
  </xs:annotation>
</xs:element>


element clearingOrg
	diagram
	[image: image104.png]




	properties
	content 
complex


	children
	ec name isContractScale isNetMargin finalizeMeth oopDeltaMeth capAnov minIntExDeltaPct lookAheadYears lookAheadDays daysPerYear custUseLov useLovPct limitSubAccountOffset capRiskArray curConv pbRateDef pointDef zeroCurve hvarMarginParams cdsMarginParams exchange ccDef superSpreads superInterClearSpreads interSpreads interClearSpreads

	used by
	element 
pointInTime


	annotation
	documentation
Clearing Organization


	source
	<xs:element name="clearingOrg">
  <xs:annotation>
    <xs:documentation>Clearing Organization</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="ec"/>
      <xs:element ref="name"/>
      <xs:element ref="isContractScale" minOccurs="0"/>
      <xs:element ref="isNetMargin" minOccurs="0"/>
      <xs:element ref="finalizeMeth"/>
      <xs:element ref="oopDeltaMeth" minOccurs="0"/>
      <xs:element ref="capAnov" minOccurs="0"/>
      <xs:element name="minIntExDeltaPct" type="xs:double" minOccurs="0"/>
      <xs:element ref="lookAheadYears" minOccurs="0"/>
      <xs:element ref="lookAheadDays" minOccurs="0"/>
      <xs:element ref="daysPerYear" minOccurs="0"/>
      <xs:element ref="custUseLov" minOccurs="0"/>
      <xs:element ref="useLovPct" minOccurs="0"/>
      <xs:element ref="limitSubAccountOffset" minOccurs="0"/>
      <xs:element ref="capRiskArray" minOccurs="0"/>
      <xs:element ref="curConv" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="pbRateDef" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="pointDef" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="zeroCurve" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="hvarMarginParams" minOccurs="0"/>
      <xs:element ref="cdsMarginParams" minOccurs="0"/>
      <xs:element ref="exchange" maxOccurs="unbounded"/>
      <xs:element ref="ccDef" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="superSpreads" minOccurs="0"/>
      <xs:element ref="superInterClearSpreads" minOccurs="0"/>
      <xs:element ref="interSpreads" minOccurs="0"/>
      <xs:element ref="interClearSpreads" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element clearingOrg/minIntExDeltaPct
	diagram
	[image: image105.png]




	type
	xs:double

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="minIntExDeltaPct" type="xs:double" minOccurs="0"/>


element clearSpread
	diagram
	[image: image106.png]clearspread






	properties
	content 
complex


	children
	spread homeLeg awayLeg

	used by
	element 
interClearSpreads


	annotation
	documentation
Inter clearing organization (exchange complex) spread definition


	source
	<xs:element name="clearSpread">
  <xs:annotation>
    <xs:documentation>Inter clearing organization (exchange complex) spread definition</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="spread"/>
      <xs:element ref="homeLeg" maxOccurs="unbounded"/>
      <xs:element ref="awayLeg" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element cmbMeth
	diagram
	[image: image107.png]Fembietn
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	type
	CmbMeth

	properties
	content 
simple


	used by
	elements 
ccDef pfLink


	facets
	Kind 
Value 
Annotation
enumeration 
SPLIT
enumeration 
DELTASPLIT
enumeration 
NONE


	annotation
	documentation
Combination margining method


	source
	<xs:element name="cmbMeth" type="CmbMeth">
  <xs:annotation>
    <xs:documentation>Combination margining method</xs:documentation>
  </xs:annotation>
</xs:element>


element cmbType
	diagram
	[image: image108.png]




	type
	xs:string

	properties
	content 
simple


	annotation
	documentation
Combination type


	source
	<xs:element name="cmbType" type="xs:string">
  <xs:annotation>
    <xs:documentation>Combination type</xs:documentation>
  </xs:annotation>
</xs:element>


element coAlias
	diagram
	[image: image109.png]coAlias

‘Cearng orgaizaton
Scomym ot





	type
	xs:string

	properties
	content 
simple


	used by
	element 
busFuncCoLink


	annotation
	documentation
Clearing organization acronym alias


	source
	<xs:element name="coAlias" type="xs:string">
  <xs:annotation>
    <xs:documentation>Clearing organization acronym alias</xs:documentation>
  </xs:annotation>
</xs:element>


element concAdjRate
	diagram
	[image: image110.png]concAdiRate






	properties
	content 
complex


	children
	val loMarg hiMarg

	used by
	element 
ccDef


	source
	<xs:element name="concAdjRate">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="val"/>
      <xs:element name="loMarg" type="xs:double" minOccurs="0"/>
      <xs:element name="hiMarg" type="xs:double" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element concAdjRate/loMarg
	diagram
	[image: image111.png]




	type
	xs:double

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="loMarg" type="xs:double" minOccurs="0"/>


element concAdjRate/hiMarg
	diagram
	[image: image112.png]




	type
	xs:double

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="hiMarg" type="xs:double" minOccurs="0"/>


element concApplies
	diagram
	[image: image113.png]




	type
	xs:boolean

	properties
	content 
simple
default 
0


	used by
	element 
portfolio


	annotation
	documentation
Concentration applies flag


	source
	<xs:element name="concApplies" type="xs:boolean" default="0">
  <xs:annotation>
    <xs:documentation>Concentration applies flag</xs:documentation>
  </xs:annotation>
</xs:element>


element concScaleUp
	diagram
	[image: image114.png]concscaleUp
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	type
	xs:double

	properties
	content 
simple
default 
0


	used by
	elements 
ccDef ccPort


	annotation
	documentation
Scale-up percentage for concentration requirements


	source
	<xs:element name="concScaleUp" type="xs:double" default="0">
  <xs:annotation>
    <xs:documentation>Scale-up percentage for concentration requirements</xs:documentation>
  </xs:annotation>
</xs:element>


element contractSize
	diagram
	[image: image115.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
ccDef
complexTypes 
CDSwapPf NonOptionPF OptionPF


	annotation
	documentation
Standard contract size


	source
	<xs:element name="contractSize" type="xs:string">
  <xs:annotation>
    <xs:documentation>Standard contract size</xs:documentation>
  </xs:annotation>
</xs:element>


element country
	diagram
	[image: image116.png]country
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	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
DebtPf EDebtPf EquityPf


	annotation
	documentation
Issuing country code. Applicable only to debt securities.


	source
	<xs:element name="country" type="xs:string">
  <xs:annotation>
    <xs:documentation>Issuing country code. Applicable only to debt securities.</xs:documentation>
  </xs:annotation>
</xs:element>


element coupon
	diagram
	[image: image117.png][Feoupon






	type
	xs:double

	properties
	content 
simple


	used by
	complexType 
CDSwap


	source
	<xs:element name="coupon" type="xs:double"/>


element couponDl
	diagram
	[image: image118.png][Feoupondi






	type
	xs:int

	properties
	content 
simple


	used by
	complexType 
CDSwapPf


	source
	<xs:element name="couponDl" type="xs:int"/>


element cpnFreq
	diagram
	[image: image119.png]Feenfrea






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
Debt EDebt


	annotation
	documentation
Coupon frequency


	source
	<xs:element name="cpnFreq" type="xs:string">
  <xs:annotation>
    <xs:documentation>Coupon frequency</xs:documentation>
  </xs:annotation>
</xs:element>


element cpnLastDate
	diagram
	[image: image120.png]Fepniastbate






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
Debt EDebt


	annotation
	documentation
Coupon last date


	source
	<xs:element name="cpnLastDate" type="xs:string">
  <xs:annotation>
    <xs:documentation>Coupon last date</xs:documentation>
  </xs:annotation>
</xs:element>


element cpnNextDate
	diagram
	[image: image121.png][Fepntiextbate






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
Debt EDebt


	annotation
	documentation
Coupon next date


	source
	<xs:element name="cpnNextDate" type="xs:string">
  <xs:annotation>
    <xs:documentation>Coupon next date</xs:documentation>
  </xs:annotation>
</xs:element>


element cpnRate
	diagram
	[image: image122.png]




	type
	xs:double

	properties
	content 
simple


	used by
	complexTypes 
Debt EDebt


	annotation
	documentation
Coupon rate


	source
	<xs:element name="cpnRate" type="xs:double">
  <xs:annotation>
    <xs:documentation>Coupon rate</xs:documentation>
  </xs:annotation>
</xs:element>


element created
	diagram
	[image: image123.png]Fereated
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
spanFile


	annotation
	documentation
SPAN file creation date and time


	source
	<xs:element name="created" type="xs:string">
  <xs:annotation>
    <xs:documentation>SPAN file creation date and time</xs:documentation>
  </xs:annotation>
</xs:element>


element crossSavings
	diagram
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	type
	xs:double

	properties
	content 
simple


	used by
	elements 
curReq grCurReq grOReq oReq


	annotation
	documentation
Reduction to the SPAN requirement due to risk offsets between linked portfolios, for example clearing-level spreads between performance bond account of related clearing firms.


	source
	<xs:element name="crossSavings" type="xs:double">
  <xs:annotation>
    <xs:documentation>Reduction to the SPAN requirement due to risk offsets between linked portfolios, for example clearing-level spreads between performance bond account of related clearing firms.</xs:documentation>
  </xs:annotation>
</xs:element>


element ctid
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
lts ot


	annotation
	documentation
ID of clearable transaction creating this open trade


	source
	<xs:element name="ctid" type="xs:string">
  <xs:annotation>
    <xs:documentation>ID of clearable transaction creating this open trade</xs:documentation>
  </xs:annotation>
</xs:element>


element curConv
	diagram
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	properties
	content 
complex


	children
	fromCur toCur factor hfactor

	used by
	elements 
businessFunction clearingOrg


	annotation
	documentation
Currency conversion rate


	source
	<xs:element name="curConv">
  <xs:annotation>
    <xs:documentation>Currency conversion rate</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="fromCur"/>
      <xs:element ref="toCur"/>
      <xs:element ref="factor"/>
      <xs:element ref="hfactor" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element currency
	diagram
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	type
	IsoCurrencyCode

	properties
	content 
simple


	used by
	elements 
ccDef ccPort currencyDef curReq curVal grCurReq portfolio zeroCurve
complexTypes 
CDSwapPf IRSwapLeg IRSwapPfLeg NonOptionPF OptionPF


	facets
	Kind 
Value 
Annotation
pattern 
\w{3}


	annotation
	documentation
3-byte ISO code for the currency


	source
	<xs:element name="currency" type="IsoCurrencyCode">
  <xs:annotation>
    <xs:documentation>3-byte ISO code for the currency</xs:documentation>
  </xs:annotation>
</xs:element>


element currencyDef
	diagram
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	properties
	content 
complex


	children
	currency symbol name decimalPos

	used by
	element 
definitions


	annotation
	documentation
Currency Definition elements identify the currencies used within the file


	source
	<xs:element name="currencyDef">
  <xs:annotation>
    <xs:documentation>Currency Definition elements identify the currencies used within the file</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="currency"/>
      <xs:element ref="symbol"/>
      <xs:element ref="name"/>
      <xs:element ref="decimalPos"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element curReq
	diagram
	[image: image129.png]




	properties
	content 
complex


	children
	currency spanReq addlReq crossSavings anov curReq

	used by
	elements 
curReq oReq


	annotation
	documentation
Currency Requirement - a breakout of the total performance bond requirement at some aggregate level in the portfolio -- either the group, the exchange complex, or the overall portfolio -- and for a particular performance bond rate (class and initial or maintenance designation) of the overall requirement in which it is contained, by performance bond currency represented in the portfolio.


	source
	<xs:element name="curReq">
  <xs:annotation>
    <xs:documentation>Currency Requirement - a breakout of the total performance bond requirement at some aggregate level in the portfolio -- either the group, the exchange complex, or the overall portfolio -- and for a particular performance bond rate (class and initial or maintenance designation) of the overall requirement in which it is contained, by performance bond currency represented in the portfolio.</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="currency"/>
      <xs:element ref="spanReq"/>
      <xs:element ref="addlReq" minOccurs="0"/>
      <xs:element ref="crossSavings" minOccurs="0"/>
      <xs:element ref="anov"/>
      <xs:element ref="curReq" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element curVal
	diagram
	[image: image130.png]feurrency






	properties
	content 
complex


	children
	currency lfv sfv lov sov lovf sovf lpv spv sv svt svp svpt op ap dva ote lue pl otep plp

	used by
	elements 
ecPort grReq portfolio


	annotation
	documentation
Currency Value -- the long and short options and futures values for the products settled (denominated) in a particular currency, for all or for part of a portfolio.


	source
	<xs:element name="curVal">
  <xs:annotation>
    <xs:documentation>Currency Value -- the long and short options and futures values for the products settled (denominated) in a particular currency, for all or for part of a portfolio.</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="currency"/>
      <xs:element ref="lfv" minOccurs="0"/>
      <xs:element ref="sfv" minOccurs="0"/>
      <xs:element ref="lov" minOccurs="0"/>
      <xs:element ref="sov" minOccurs="0"/>
      <xs:element ref="lovf" minOccurs="0"/>
      <xs:element ref="sovf" minOccurs="0"/>
      <xs:element ref="lpv" minOccurs="0"/>
      <xs:element ref="spv" minOccurs="0"/>
      <xs:element ref="sv" minOccurs="0"/>
      <xs:element ref="svt" minOccurs="0"/>
      <xs:element ref="svp" minOccurs="0"/>
      <xs:element ref="svpt" minOccurs="0"/>
      <xs:element ref="op" minOccurs="0"/>
      <xs:element ref="ap" minOccurs="0"/>
      <xs:element ref="dva" minOccurs="0"/>
      <xs:element ref="ote" minOccurs="0"/>
      <xs:element ref="lue" minOccurs="0"/>
      <xs:element ref="pl" minOccurs="0"/>
      <xs:element ref="otep" minOccurs="0"/>
      <xs:element ref="plp" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element cusip
	diagram
	[image: image131.png]Cusip
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	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
Debt EDebt Equity


	annotation
	documentation
CUSIP instrument ID


	source
	<xs:element name="cusip" type="xs:string">
  <xs:annotation>
    <xs:documentation>CUSIP instrument ID</xs:documentation>
  </xs:annotation>
</xs:element>


element custUseLov
	diagram
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	type
	xs:boolean

	properties
	content 
simple


	used by
	elements 
businessFunction ccDef clearingOrg


	annotation
	documentation
Use LOV to offset risk in CUST segregation clearing level accounts flag. Default is 1 (True). 


	source
	<xs:element name="custUseLov" type="xs:boolean">
  <xs:annotation>
    <xs:documentation>Use LOV to offset risk in CUST segregation clearing level accounts flag. Default is 1 (True). </xs:documentation>
  </xs:annotation>
</xs:element>


element cvf
	diagram
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	type
	xs:double

	properties
	content 
simple


	used by
	elements 
fut opt series
complexTypes 
CDSwap CDSwapPf Debt EDebt Equity Fwd NonOptionContract NonOptionPF OptionPF Phy


	annotation
	documentation
Standard contract value factor


	source
	<xs:element name="cvf" type="xs:double">
  <xs:annotation>
    <xs:documentation>Standard contract value factor</xs:documentation>
  </xs:annotation>
</xs:element>


element d
	diagram
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	type
	xs:double

	properties
	content 
simple


	used by
	elements 
fut opt ra
complexTypes 
CDSwap Debt EDebt Equity Fwd NonOptionContract Phy


	annotation
	documentation
Contract delta


	source
	<xs:element name="d" type="xs:double">
  <xs:annotation>
    <xs:documentation>Contract delta</xs:documentation>
  </xs:annotation>
</xs:element>


element dataType
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
acctSubTypeDef


	annotation
	documentation
Data type


	source
	<xs:element name="dataType" type="xs:string">
  <xs:annotation>
    <xs:documentation>Data type</xs:documentation>
  </xs:annotation>
</xs:element>


element date
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
aot dvad hfactor lts ot pointInTime


	annotation
	documentation
Business date


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


element daysPerYear
	diagram
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	type
	xs:int

	properties
	content 
simple


	used by
	elements 
businessFunction clearingOrg


	annotation
	documentation
Lookahead number of days per year


	source
	<xs:element name="daysPerYear" type="xs:int">
  <xs:annotation>
    <xs:documentation>Lookahead number of days per year</xs:documentation>
  </xs:annotation>
</xs:element>


element decimalPos
	diagram
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	type
	xs:int

	properties
	content 
simple


	used by
	element 
currencyDef


	annotation
	documentation
Number of decimal positions


	source
	<xs:element name="decimalPos" type="xs:int">
  <xs:annotation>
    <xs:documentation>Number of decimal positions</xs:documentation>
  </xs:annotation>
</xs:element>


element definitions
	diagram
	[image: image139.png]efinitions






	properties
	content 
complex


	children
	currencyDef acctTypeDef acctSubTypeDef venueDef tickTypeDef feeTypeDef groupTypeDef calDef groupDef

	used by
	element 
spanFile


	annotation
	documentation
Container for currency, account type, venue, tick type, fee type, group type, and other definitions


	source
	<xs:element name="definitions">
  <xs:annotation>
    <xs:documentation>Container for currency, account type, venue, tick type, fee type, group type, and other definitions</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="currencyDef" maxOccurs="unbounded"/>
      <xs:element ref="acctTypeDef" maxOccurs="unbounded"/>
      <xs:element ref="acctSubTypeDef" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="venueDef" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="tickTypeDef" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="feeTypeDef" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="groupTypeDef" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="calDef" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="groupDef" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element deltaPointDef
	diagram
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	properties
	content 
complex


	children
	point priceScanDef volScanDef weight

	used by
	element 
pointDef


	annotation
	documentation
Definition of a specific delta point pertaining to a particular rate ID


	source
	<xs:element name="deltaPointDef">
  <xs:annotation>
    <xs:documentation>Definition of a specific delta point pertaining to a particular rate ID</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="point"/>
      <xs:element ref="priceScanDef"/>
      <xs:element ref="volScanDef"/>
      <xs:element ref="weight"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element denominator
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
priceScanDef volScanDef


	annotation
	documentation
Denominator


	source
	<xs:element name="denominator" type="xs:string">
  <xs:annotation>
    <xs:documentation>Denominator</xs:documentation>
  </xs:annotation>
</xs:element>


element desc
	diagram
	[image: image142.png]Faesc






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
fee tick
complexTypes 
Debt EDebt Equity


	annotation
	documentation
Description


	source
	<xs:element name="desc" type="xs:string">
  <xs:annotation>
    <xs:documentation>Description</xs:documentation>
  </xs:annotation>
</xs:element>


element description
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
acctSubTypeDef calDef fxHvarSet groupDef hvarSet zeroCurve


	annotation
	documentation
Description


	source
	<xs:element name="description" type="xs:string">
  <xs:annotation>
    <xs:documentation>Description</xs:documentation>
  </xs:annotation>
</xs:element>


element discFactor
	diagram
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	type
	xs:double

	properties
	content 
simple


	used by
	complexType 
Fwd


	source
	<xs:element name="discFactor" type="xs:double"/>


element div
	diagram
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	properties
	content 
complex


	children
	val dtm setlDate

	used by
	element 
divRate


	annotation
	documentation
Expected future payment


	source
	<xs:element name="div">
  <xs:annotation>
    <xs:documentation>Expected future payment</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="val"/>
      <xs:choice>
        <xs:choice>
          <xs:element ref="dtm"/>
          <xs:element ref="setlDate"/>
        </xs:choice>
      </xs:choice>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element divRate
	diagram
	[image: image146.png]




	properties
	content 
complex


	children
	val div

	used by
	element 
series
complexType 
Equity


	annotation
	documentation
Dividend yield information


	source
	<xs:element name="divRate">
  <xs:annotation>
    <xs:documentation>Dividend yield information</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="val"/>
      <xs:element ref="div" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element domain
	diagram
	[image: image147.png]Fomain






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
CDSwapPf ProductFamily


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


element dr
	diagram
	[image: image148.png]Far






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
iaReq nlr nReq nsr


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


element dReq
	diagram
	[image: image149.png]




	properties
	content 
complex


	children
	isM pbc spanReq addlReq anov

	used by
	element 
ccPort


	annotation
	documentation
Derived Requirement - a requirement derived from another one via a scaling process -- for example, an initial requirement derived from a maintenance requiremen


	source
	<xs:element name="dReq">
  <xs:annotation>
    <xs:documentation>Derived Requirement - a requirement derived from another one via a scaling process -- for example, an initial requirement derived from a maintenance requiremen</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="isM"/>
      <xs:element ref="pbc"/>
      <xs:element ref="spanReq"/>
      <xs:element ref="addlReq" minOccurs="0"/>
      <xs:element ref="anov"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element dro
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
pd


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


element drs
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
pd


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


element dSpread
	diagram
	[image: image152.png]




	properties
	content 
complex


	children
	spread spreadType chargeMeth rate pmpsRate tLeg pLeg rpLeg volRate dSpread

	used by
	elements 
ccDef dSpread interSpreads superInterClearSpreads superSpreads


	annotation
	documentation
Delta spread definition


	source
	<xs:element name="dSpread">
  <xs:annotation>
    <xs:documentation>Delta spread definition</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="spread"/>
      <xs:element ref="spreadType" minOccurs="0"/>
      <xs:element ref="chargeMeth"/>
      <xs:choice>
        <xs:element ref="rate" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="pmpsRate" minOccurs="0" maxOccurs="unbounded"/>
      </xs:choice>
      <xs:choice minOccurs="0" maxOccurs="unbounded">
        <xs:element ref="tLeg"/>
        <xs:element ref="pLeg"/>
        <xs:choice minOccurs="0" maxOccurs="unbounded">
          <xs:element ref="rpLeg"/>
        </xs:choice>
      </xs:choice>
      <xs:element ref="volRate" minOccurs="0"/>
      <xs:element ref="dSpread" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element dtm
	diagram
	[image: image153.png]Fatm






	type
	xs:string

	properties
	content 
simple


	used by
	element 
div


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


element duration
	diagram
	[image: image154.png]Fauration






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
Debt EDebt


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


element dv
	diagram
	[image: image155.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
dvad


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


element dva
	diagram
	[image: image156.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
aot ccPort curVal ecPort grReq portfolio


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


element dvad
	diagram
	[image: image157.png]Faate






	properties
	content 
complex


	children
	date dv dvcum dvs dvcs

	used by
	element 
dvas


	source
	<xs:element name="dvad">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="date"/>
      <xs:element ref="dv"/>
      <xs:element ref="dvcum" minOccurs="0"/>
      <xs:element ref="dvs" minOccurs="0"/>
      <xs:element ref="dvcs" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element dvas
	diagram
	[image: image158.png]-
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	properties
	content 
complex


	children
	dvad

	used by
	element 
fut
complexTypes 
CDSwap Fwd NonOptionContract


	source
	<xs:element name="dvas">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="dvad" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element dvcs
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
dvad


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


element dvcum
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
dvad


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


element dvs
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
dvad


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


element ec
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
awayLeg busFuncCoLink businessFunction clearingOrg ecPort


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


element ecPort
	diagram
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	properties
	content 
complex


	children
	ec lfv sfv lov sov lovf sovf lpv spv sv svt svp svpt op ap dva ote lue pl otep plp curVal oReq grReq ccPort

	used by
	element 
portfolio


	source
	<xs:element name="ecPort">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="ec"/>
      <xs:element ref="lfv" minOccurs="0"/>
      <xs:element ref="sfv" minOccurs="0"/>
      <xs:element ref="lov" minOccurs="0"/>
      <xs:element ref="sov" minOccurs="0"/>
      <xs:element ref="lovf" minOccurs="0"/>
      <xs:element ref="sovf" minOccurs="0"/>
      <xs:element ref="lpv" minOccurs="0"/>
      <xs:element ref="spv" minOccurs="0"/>
      <xs:element ref="sv" minOccurs="0"/>
      <xs:element ref="svt" minOccurs="0"/>
      <xs:element ref="svp" minOccurs="0"/>
      <xs:element ref="svpt" minOccurs="0"/>
      <xs:element ref="op" minOccurs="0"/>
      <xs:element ref="ap" minOccurs="0"/>
      <xs:element ref="dva" minOccurs="0"/>
      <xs:element ref="ote" minOccurs="0"/>
      <xs:element ref="lue" minOccurs="0"/>
      <xs:element ref="pl" minOccurs="0"/>
      <xs:element ref="otep" minOccurs="0"/>
      <xs:element ref="plp" minOccurs="0"/>
      <xs:element ref="curVal" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="oReq" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="grReq" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="ccPort" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element ePe
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
tier


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


element eqPosFactor
	diagram
	[image: image165.png]Feaposractor






	type
	xs:double

	properties
	content 
simple


	used by
	complexTypes 
CDSwapPf NonOptionPF


	annotation
	documentation
Equivalent position factor


	source
	<xs:element name="eqPosFactor" type="xs:double">
  <xs:annotation>
    <xs:documentation>Equivalent position factor</xs:documentation>
  </xs:annotation>
</xs:element>


element equiv
	diagram
	[image: image166.png]equiv






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
NetClearingPosition NetPosition


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


element equivPosType
	diagram
	[image: image167.png]FeauivposType






	type
	xs:string

	properties
	content 
simple


	used by
	element 
portfolio


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


element etNum
	diagram
	[image: image168.png]Fetum






	type
	xs:string

	properties
	content 
simple


	used by
	element 
rpLeg


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


element exch
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
busFuncExchLink exchange pfLink undC undPf
complexTypes 
Position SP


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


element exchAlias
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
busFuncExchLink


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


element exchange
	diagram
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	properties
	content 
complex


	children
	exch name phyPf debtPf equityPf futPf fwdPf IRSwapPf CDSwapPf eDebtPf oopPf oofPf ooePf cmbPf oocPf

	used by
	element 
clearingOrg


	source
	<xs:element name="exchange">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="exch"/>
      <xs:element ref="name" minOccurs="0"/>
      <xs:element name="phyPf" type="PhyPf" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element name="debtPf" type="DebtPf" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element name="equityPf" type="EquityPf" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element name="futPf" type="FutPf" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element name="fwdPf" type="FwdPf" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element name="IRSwapPf" type="IRSwapPf" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element name="CDSwapPf" type="CDSwapPf" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element name="eDebtPf" type="EDebtPf" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element name="oopPf" type="OptionPF" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element name="oofPf" type="OptionPF" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element name="ooePf" type="OptionPF" minOccurs="0" maxOccurs="unbounded"/>
      <xs:choice minOccurs="0" maxOccurs="unbounded">
        <xs:element name="cmbPf" type="CmbPf"/>
        <xs:element name="oocPf" type="OptionPF"/>
      </xs:choice>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element exchange/phyPf
	diagram
	[image: image172.png]




	type
	PhyPf

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	pfId pfCode domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt valueMeth priceMeth setlMeth useOTCRounding positionsAllowed phy

	source
	<xs:element name="phyPf" type="PhyPf" minOccurs="0" maxOccurs="unbounded"/>


element exchange/debtPf
	diagram
	[image: image173.png]DebtPr






	type
	DebtPf

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	pfId pfCode domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt valueMeth priceMeth setlMeth useOTCRounding positionsAllowed country debt

	source
	<xs:element name="debtPf" type="DebtPf" minOccurs="0" maxOccurs="unbounded"/>


element exchange/equityPf
	diagram
	[image: image174.png]EquityPt






	type
	EquityPf

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	pfId pfCode domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt valueMeth priceMeth setlMeth useOTCRounding positionsAllowed country equity

	source
	<xs:element name="equityPf" type="EquityPf" minOccurs="0" maxOccurs="unbounded"/>


element exchange/futPf
	diagram
	[image: image175.png]




	type
	FutPf

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	pfId pfCode domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt valueMeth priceMeth setlMeth useOTCRounding positionsAllowed undPf fut

	source
	<xs:element name="futPf" type="FutPf" minOccurs="0" maxOccurs="unbounded"/>


element exchange/fwdPf
	diagram
	[image: image176.png]Fudpr






	type
	FwdPf

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	pfId pfCode domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt valueMeth priceMeth setlMeth useOTCRounding positionsAllowed undPf fwd

	source
	<xs:element name="fwdPf" type="FwdPf" minOccurs="0" maxOccurs="unbounded"/>


element exchange/IRSwapPf
	diagram
	[image: image177.png]IRSwapPt






	type
	IRSwapPf

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	pfId pfCode domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt valueMeth priceMeth setlMeth useOTCRounding positionsAllowed zeroCurveId floatLeg fixedLeg IRSwap

	source
	<xs:element name="IRSwapPf" type="IRSwapPf" minOccurs="0" maxOccurs="unbounded"/>


element exchange/CDSwapPf
	diagram
	[image: image178.png]CoswapPt






	type
	CDSwapPf

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	pfId pfCode CDSubType CDSIsIG domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt couponDl runSpreadDl sector bidAskSprd pv01 recoveryRate valueMeth priceMeth setlMeth useOTCRounding positionsAllowed undPf CDSwap

	source
	<xs:element name="CDSwapPf" type="CDSwapPf" minOccurs="0" maxOccurs="unbounded"/>


element exchange/eDebtPf
	diagram
	[image: image179.png]EDebipr






	type
	EDebtPf

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	pfId pfCode domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt valueMeth priceMeth setlMeth useOTCRounding positionsAllowed country undPf eDebt

	source
	<xs:element name="eDebtPf" type="EDebtPf" minOccurs="0" maxOccurs="unbounded"/>


element exchange/oopPf
	diagram
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	type
	OptionPF

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	pfId pfCode domain specs group alias name exercise currency contractSize uomQty uom cvf isVariableTick notionAmt priceDl priceFmt strikeDl strikeFmt cab valueMeth priceMeth setlMeth priceModel useOTCRounding positionsAllowed undPf series

	source
	<xs:element name="oopPf" type="OptionPF" minOccurs="0" maxOccurs="unbounded"/>


element exchange/oofPf
	diagram
	[image: image181.png]OptionPF

sinet opion

[Fratuettetn

{fpricemoder

- £ise0TCRounding






	type
	OptionPF

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	pfId pfCode domain specs group alias name exercise currency contractSize uomQty uom cvf isVariableTick notionAmt priceDl priceFmt strikeDl strikeFmt cab valueMeth priceMeth setlMeth priceModel useOTCRounding positionsAllowed undPf series

	source
	<xs:element name="oofPf" type="OptionPF" minOccurs="0" maxOccurs="unbounded"/>


element exchange/ooePf
	diagram
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	type
	OptionPF

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	pfId pfCode domain specs group alias name exercise currency contractSize uomQty uom cvf isVariableTick notionAmt priceDl priceFmt strikeDl strikeFmt cab valueMeth priceMeth setlMeth priceModel useOTCRounding positionsAllowed undPf series

	source
	<xs:element name="ooePf" type="OptionPF" minOccurs="0" maxOccurs="unbounded"/>


element exchange/cmbPf
	diagram
	[image: image183.png]




	type
	CmbPf

	properties
	content 
complex


	children
	pfId pfCode domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt valueMeth priceMeth setlMeth useOTCRounding positionsAllowed undPf cmb

	source
	<xs:element name="cmbPf" type="CmbPf"/>


element exchange/oocPf
	diagram
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	type
	OptionPF

	properties
	content 
complex


	children
	pfId pfCode domain specs group alias name exercise currency contractSize uomQty uom cvf isVariableTick notionAmt priceDl priceFmt strikeDl strikeFmt cab valueMeth priceMeth setlMeth priceModel useOTCRounding positionsAllowed undPf series

	source
	<xs:element name="oocPf" type="OptionPF"/>


element exercise
	diagram
	[image: image185.png]




	type
	xs:string

	properties
	content 
simple


	used by
	complexType 
OptionPF


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


element exLOV
	diagram
	[image: image186.png]exLoV.
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	type
	xs:double

	properties
	content 
simple


	used by
	elements 
grCurReq grOReq


	annotation
	documentation
Excess Long Option Value


	source
	<xs:element name="exLOV" type="xs:double">
  <xs:annotation>
    <xs:documentation>Excess Long Option Value</xs:documentation>
  </xs:annotation>
</xs:element>


element factor
	diagram
	[image: image187.png][Frastor






	type
	xs:string

	properties
	content 
simple


	used by
	element 
curConv


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


element fDeliv
	diagram
	[image: image188.png]Froeiiv






	type
	xs:string

	properties
	content 
simple


	used by
	element 
fut
complexTypes 
CDSwap Fwd NonOptionContract


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


element fdot
	diagram
	[image: image189.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
fut series
complexTypes 
CDSwap Fwd NonOptionContract


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


element fdotRule
	diagram
	[image: image190.png][Fraotrute.






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
specs venue


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


element fee
	diagram
	[image: image191.png]




	properties
	content 
complex


	children
	id val desc

	used by
	element 
specs


	source
	<xs:element name="fee">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="id"/>
      <xs:element ref="val"/>
      <xs:element ref="desc" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element feeTypeDef
	diagram
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	properties
	content 
complex


	children
	id name

	used by
	element 
definitions


	source
	<xs:element name="feeTypeDef">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="id"/>
      <xs:element ref="name"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element fileFormat
	diagram
	[image: image193.png]TileFormat






	type
	xs:string

	properties
	content 
simple


	used by
	element 
spanFile


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


element finalizeMeth
	diagram
	[image: image194.png]TinalizeMeth






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
businessFunction clearingOrg


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


element finalPriceRule
	diagram
	[image: image195.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
specs


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


element firm
	diagram
	[image: image196.png]Tirm






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
parentAcct portfolio refAcct


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


element flexDesc
	diagram
	[image: image197.png]Friexpesc






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
specs venue


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


element floor
	diagram
	[image: image198.png]Frioor






	type
	xs:double

	properties
	content 
simple


	used by
	elements 
fxHvarSet hvarSet


	source
	<xs:element name="floor" type="xs:double"/>


element fromCur
	diagram
	[image: image199.png][Firomcur






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
curConv fxHvarSet


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


element fut
	diagram
	[image: image200.png]Tt
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	properties
	content 
complex


	children
	cId alias pe p priceType dvas d v volType cvf val sc setlDate t fdot ldot fDeliv lDeliv undC intrRate tick venue scanRate ra

	source
	<xs:element name="fut">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="cId"/>
      <xs:element ref="alias" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="pe"/>
      <xs:element ref="p" minOccurs="0"/>
      <xs:element ref="priceType" minOccurs="0"/>
      <xs:element ref="dvas" minOccurs="0"/>
      <xs:element ref="d" minOccurs="0"/>
      <xs:element ref="v" minOccurs="0"/>
      <xs:element ref="volType" minOccurs="0"/>
      <xs:element ref="cvf" minOccurs="0"/>
      <xs:element ref="val" minOccurs="0"/>
      <xs:element ref="sc" minOccurs="0"/>
      <xs:element ref="setlDate" minOccurs="0"/>
      <xs:element ref="t" minOccurs="0"/>
      <xs:element ref="fdot" minOccurs="0"/>
      <xs:element ref="ldot" minOccurs="0"/>
      <xs:element ref="fDeliv" minOccurs="0"/>
      <xs:element ref="lDeliv" minOccurs="0"/>
      <xs:element ref="undC"/>
      <xs:element ref="intrRate" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="tick" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="venue" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="scanRate" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="ra" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element futEqFactor
	diagram
	[image: image201.png]Frutearator






	type
	xs:string

	properties
	content 
simple


	used by
	complexType 
EDebt


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


element fxHvarData
	diagram
	[image: image202.png]bDate
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	properties
	content 
complex


	children
	bDate logRet

	used by
	element 
fxHvarSet


	source
	<xs:element name="fxHvarData">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="bDate"/>
      <xs:element name="logRet" type="xs:double"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element fxHvarData/logRet
	diagram
	[image: image203.png]Flogret






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="logRet" type="xs:double"/>


element fxHvarSet
	diagram
	[image: image204.png][Fromcur
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	properties
	content 
complex


	children
	id fromCur toCur description lambda percentile floor lookBack lookBackData lag seed fxHvarData

	used by
	element 
hvarMarginParams


	source
	<xs:element name="fxHvarSet">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="id"/>
      <xs:element ref="fromCur"/>
      <xs:element ref="toCur"/>
      <xs:element ref="description" minOccurs="0"/>
      <xs:element ref="lambda"/>
      <xs:element ref="percentile" minOccurs="0"/>
      <xs:element ref="floor"/>
      <xs:element ref="lookBack"/>
      <xs:element ref="lookBackData"/>
      <xs:element ref="lag"/>
      <xs:element name="seed" type="xs:double"/>
      <xs:element ref="fxHvarData" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element fxHvarSet/seed
	diagram
	[image: image205.png]Fseed






	type
	xs:double

	properties
	content 
simple


	used by
	element 
hvarSet


	source
	<xs:element name="seed" type="xs:double"/>


element gd
	diagram
	[image: image206.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
pd


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


element genericRate
	diagram
	[image: image207.png]FaenericRate






	type
	xs:string

	properties
	content 
simple


	used by
	element 
liqRate


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


element grCurReq
	diagram
	[image: image208.png]grcurReq
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	properties
	content 
complex


	children
	currency spanReq addlReq crossSavings anov exLOV sumCCReq sumCCExLOV totalReq grCurReq

	used by
	elements 
grCurReq grOReq


	source
	<xs:element name="grCurReq">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="currency"/>
      <xs:element ref="spanReq"/>
      <xs:element ref="addlReq" minOccurs="0"/>
      <xs:element ref="crossSavings" minOccurs="0"/>
      <xs:element ref="anov"/>
      <xs:element ref="exLOV" minOccurs="0"/>
      <xs:element ref="sumCCReq" minOccurs="0"/>
      <xs:element ref="sumCCExLOV" minOccurs="0"/>
      <xs:element ref="totalReq" minOccurs="0"/>
      <xs:element ref="grCurReq" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element gReq
	diagram
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	type
	extension of Requirement

	properties
	content 
complex


	children
	isM pbc spanReq addlReq anov som nlRisk nsRisk asomtr iaReq nReq nlr nsr

	used by
	element 
ccPort


	source
	<xs:element name="gReq">
  <xs:complexType>
    <xs:complexContent>
      <xs:extension base="Requirement">
        <xs:sequence>
          <xs:element ref="som"/>
          <xs:element ref="nlRisk"/>
          <xs:element ref="nsRisk"/>
          <xs:element ref="asomtr" minOccurs="0" maxOccurs="unbounded"/>
          <xs:choice minOccurs="0" maxOccurs="unbounded">
            <xs:element ref="iaReq"/>
            <xs:element ref="nReq"/>
          </xs:choice>
          <xs:choice minOccurs="0" maxOccurs="unbounded">
            <xs:element ref="nlr"/>
            <xs:element ref="nsr"/>
          </xs:choice>
        </xs:sequence>
      </xs:extension>
    </xs:complexContent>
  </xs:complexType>
</xs:element>


element grOReq
	diagram
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	properties
	content 
complex


	children
	isM pbc spanReq addlReq crossSavings anov exLOV sumCCReq sumCCExLOV totalReq grOReq grCurReq

	used by
	elements 
grOReq grReq


	source
	<xs:element name="grOReq">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="isM"/>
      <xs:element ref="pbc"/>
      <xs:element ref="spanReq"/>
      <xs:element ref="addlReq" minOccurs="0"/>
      <xs:element ref="crossSavings" minOccurs="0"/>
      <xs:element ref="anov"/>
      <xs:element ref="exLOV" minOccurs="0"/>
      <xs:element ref="sumCCReq" minOccurs="0"/>
      <xs:element ref="sumCCExLOV" minOccurs="0"/>
      <xs:element ref="totalReq" minOccurs="0"/>
      <xs:element ref="grOReq" minOccurs="0"/>
      <xs:element ref="grCurReq" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element group
	diagram
	[image: image211.png]




	properties
	content 
complex


	children
	id aVal

	used by
	elements 
ccDef grReq
complexTypes 
CDSwapPf ProductFamily


	source
	<xs:element name="group">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="id"/>
      <xs:element ref="aVal"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element groupDef
	diagram
	[image: image212.png]groupDer






	properties
	content 
complex


	children
	id aVal description

	used by
	element 
definitions


	source
	<xs:element name="groupDef">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="id"/>
      <xs:element ref="aVal"/>
      <xs:element ref="description" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element groupTypeDef
	diagram
	[image: image213.png]o
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	properties
	content 
complex


	children
	id name

	used by
	element 
definitions


	source
	<xs:element name="groupTypeDef">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="id"/>
      <xs:element ref="name"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element grReq
	diagram
	[image: image214.png]grReq






	properties
	content 
complex


	children
	group lfv sfv lov sov lovf sovf lpv spv sv svt svp svpt op ap dva ote lue pl otep plp curVal grOReq

	used by
	element 
ecPort


	source
	<xs:element name="grReq">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="group"/>
      <xs:element ref="lfv" minOccurs="0"/>
      <xs:element ref="sfv" minOccurs="0"/>
      <xs:element ref="lov" minOccurs="0"/>
      <xs:element ref="sov" minOccurs="0"/>
      <xs:element ref="lovf" minOccurs="0"/>
      <xs:element ref="sovf" minOccurs="0"/>
      <xs:element ref="lpv" minOccurs="0"/>
      <xs:element ref="spv" minOccurs="0"/>
      <xs:element ref="sv" minOccurs="0"/>
      <xs:element ref="svt" minOccurs="0"/>
      <xs:element ref="svp" minOccurs="0"/>
      <xs:element ref="svpt" minOccurs="0"/>
      <xs:element ref="op" minOccurs="0"/>
      <xs:element ref="ap" minOccurs="0"/>
      <xs:element ref="dva" minOccurs="0"/>
      <xs:element ref="ote" minOccurs="0"/>
      <xs:element ref="lue" minOccurs="0"/>
      <xs:element ref="pl" minOccurs="0"/>
      <xs:element ref="otep" minOccurs="0"/>
      <xs:element ref="plp" minOccurs="0"/>
      <xs:element ref="curVal" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="grOReq" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element haircut
	diagram
	[image: image215.png]Fhaircut






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
Equity Phy


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


element haircutRsv
	diagram
	[image: image216.png]Fhaircuthsv






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
Equity Phy


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


element hfactor
	diagram
	[image: image217.png]hiactor
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	properties
	content 
complex


	children
	date rate

	used by
	element 
curConv


	source
	<xs:element name="hfactor">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="date"/>
      <xs:element name="rate" type="xs:double"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element hfactor/rate
	diagram
	[image: image218.png]Frate






	type
	xs:double

	properties
	content 
simple


	used by
	elements 
basisRates dSpread homeLeg pLeg rpLeg sLeg sSpread tier tLeg volRate


	source
	<xs:element name="rate" type="xs:double"/>


element hiVal
	diagram
	[image: image219.png]Frivar






	type
	xs:string

	properties
	content 
simple


	used by
	element 
tick


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


element hLogRet
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
hvarSet


	annotation
	documentation
Optional comma delimited csv table of hvar dates (rows) by rolling numbers or offsets (columns) each cell containing historical values or log returns or returns


	source
	<xs:element name="hLogRet" type="xs:string">
  <xs:annotation>
    <xs:documentation>Optional comma delimited csv table of hvar dates (rows) by rolling numbers or offsets (columns) each cell containing historical values or log returns or returns</xs:documentation>
  </xs:annotation>
</xs:element>


element holidays
	diagram
	[image: image221.png]




	properties
	content 
complex


	children
	dt

	used by
	element 
calDef


	source
	<xs:element name="holidays">
  <xs:complexType>
    <xs:sequence>
      <xs:element name="dt" type="xs:string" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element holidays/dt
	diagram
	[image: image222.png]




	type
	xs:string

	properties
	minOcc 
0
maxOcc 
unbounded
content 
simple


	source
	<xs:element name="dt" type="xs:string" minOccurs="0" maxOccurs="unbounded"/>


element homeLeg
	diagram
	[image: image223.png]homeLeg






	properties
	content 
complex


	children
	cc tn rs i rate

	used by
	element 
clearSpread


	source
	<xs:element name="homeLeg">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="cc"/>
      <xs:element ref="tn"/>
      <xs:element ref="rs"/>
      <xs:element ref="i"/>
      <xs:element ref="rate" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element hours
	diagram
	[image: image224.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
venue


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


element hRet
	diagram
	[image: image225.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
hvarSet


	annotation
	documentation
Optional comma delimited csv table of hvar dates (rows) by rolling numbers or offsets (columns) each cell containing historical values or log returns or returns


	source
	<xs:element name="hRet" type="xs:string">
  <xs:annotation>
    <xs:documentation>Optional comma delimited csv table of hvar dates (rows) by rolling numbers or offsets (columns) each cell containing historical values or log returns or returns</xs:documentation>
  </xs:annotation>
</xs:element>


element hVal
	diagram
	[image: image226.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
hvarSet


	annotation
	documentation
Optional comma delimited csv table of hvar dates (rows) by rolling numbers or offsets (columns) each cell containing historical values or log returns or returns


	source
	<xs:element name="hVal" type="xs:string">
  <xs:annotation>
    <xs:documentation>Optional comma delimited csv table of hvar dates (rows) by rolling numbers or offsets (columns) each cell containing historical values or log returns or returns</xs:documentation>
  </xs:annotation>
</xs:element>


element hvarMarginParams
	diagram
	[image: image227.png][ hvarset
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	properties
	content 
complex


	children
	hvarSet fxHvarSet

	used by
	element 
clearingOrg


	source
	<xs:element name="hvarMarginParams">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="hvarSet" maxOccurs="unbounded"/>
      <xs:element ref="fxHvarSet" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element hvarSet
	diagram
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	properties
	content 
complex


	children
	id zeroCurveId description undHvarSetId lambda percentile floor lookBack lookBackData useRollNum lag seed hVal hLogRet hRet

	used by
	element 
hvarMarginParams


	source
	<xs:element name="hvarSet">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="id"/>
      <xs:element name="zeroCurveId" type="xs:int"/>
      <xs:element ref="description" minOccurs="0"/>
      <xs:element ref="undHvarSetId"/>
      <xs:element ref="lambda"/>
      <xs:element ref="percentile"/>
      <xs:element ref="floor"/>
      <xs:element ref="lookBack"/>
      <xs:element ref="lookBackData"/>
      <xs:element ref="useRollNum"/>
      <xs:element ref="lag"/>
      <xs:element ref="seed" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="hVal" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="hLogRet" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="hRet" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element hvarSet/zeroCurveId
	diagram
	[image: image229.png]Frerocurveld






	type
	xs:int

	properties
	content 
simple


	source
	<xs:element name="zeroCurveId" type="xs:int"/>


element i
	diagram
	[image: image230.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
awayLeg homeLeg pLeg rpLeg sLeg tLeg undC undPf


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


element ia
	diagram
	[image: image231.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
iaReq nReq


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


element ialEquiv
	diagram
	[image: image232.png]TalEquiv






	type
	xs:string

	properties
	content 
simple


	used by
	complexType 
GrossClearingPosition


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


element iaLong
	diagram
	[image: image233.png]faLong






	type
	xs:int

	properties
	content 
simple


	used by
	complexType 
GrossClearingPosition


	source
	<xs:element name="iaLong" type="xs:int"/>


element ialSplit
	diagram
	[image: image234.png]Talspiit






	type
	xs:string

	properties
	content 
simple


	used by
	complexType 
GrossClearingPosition


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


element iaReq
	diagram
	[image: image235.png]iaReq






	properties
	content 
complex


	children
	isM pbc spanReq sr ia dr som pd str iatr somtr

	used by
	element 
gReq


	source
	<xs:element name="iaReq">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="isM"/>
      <xs:element ref="pbc"/>
      <xs:element ref="spanReq"/>
      <xs:element ref="sr"/>
      <xs:element ref="ia"/>
      <xs:element ref="dr"/>
      <xs:element ref="som"/>
      <xs:element ref="pd" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="str" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="iatr" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="somtr" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element iasEquiv
	diagram
	[image: image236.png]asEquiv






	type
	xs:string

	properties
	content 
simple


	used by
	complexType 
GrossClearingPosition


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


element iaShort
	diagram
	[image: image237.png]ashort






	type
	xs:string

	properties
	content 
simple


	used by
	complexType 
GrossClearingPosition


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


element iasSplit
	diagram
	[image: image238.png]asSpit






	type
	xs:string

	properties
	content 
simple


	used by
	complexType 
GrossClearingPosition


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


element iatr
	diagram
	[image: image239.png]atr pH(=—






	properties
	content 
complex


	children
	tn ld sd rld rsd

	used by
	elements 
iaReq nReq


	source
	<xs:element name="iatr">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="tn"/>
      <xs:element ref="ld"/>
      <xs:element ref="sd"/>
      <xs:element ref="rld"/>
      <xs:element ref="rsd"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element id
	diagram
	[image: image240.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
fee feeTypeDef fxHvarSet group groupDef groupTypeDef hvarSet tick tickTypeDef venue venueDef zeroCurve


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


element ie
	diagram
	[image: image241.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ietr nReq


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


element ielEquiv
	diagram
	[image: image242.png]Fetequiv






	type
	xs:double

	properties
	content 
simple


	used by
	complexType 
GrossClearingPosition


	source
	<xs:element name="ielEquiv" type="xs:double"/>


element ieLong
	diagram
	[image: image243.png]FieLong






	type
	xs:int

	properties
	content 
simple


	used by
	complexType 
GrossClearingPosition


	source
	<xs:element name="ieLong" type="xs:int"/>


element ielSplit
	diagram
	[image: image244.png]Fietspiit






	type
	xs:double

	properties
	content 
simple


	used by
	complexType 
GrossClearingPosition


	source
	<xs:element name="ielSplit" type="xs:double"/>


element iesEquiv
	diagram
	[image: image245.png][Fiestaquiv






	type
	xs:double

	properties
	content 
simple


	used by
	complexType 
GrossClearingPosition


	source
	<xs:element name="iesEquiv" type="xs:double"/>


element ieShort
	diagram
	[image: image246.png]Fiesnort






	type
	xs:int

	properties
	content 
simple


	used by
	complexType 
GrossClearingPosition


	source
	<xs:element name="ieShort" type="xs:int"/>


element iesSplit
	diagram
	[image: image247.png]Fiesspit






	type
	xs:double

	properties
	content 
simple


	used by
	complexType 
GrossClearingPosition


	source
	<xs:element name="iesSplit" type="xs:double"/>


element ietr
	diagram
	[image: image248.png])
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	properties
	content 
complex


	children
	tn ie iex wpr pr tr vr sr as ld sd rld rsd sv

	used by
	element 
nReq


	source
	<xs:element name="ietr">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="tn"/>
      <xs:element ref="ie"/>
      <xs:element ref="iex"/>
      <xs:element ref="wpr"/>
      <xs:element ref="pr"/>
      <xs:element ref="tr"/>
      <xs:element ref="vr"/>
      <xs:element ref="sr"/>
      <xs:element ref="as"/>
      <xs:element ref="ld"/>
      <xs:element ref="sd"/>
      <xs:element ref="rld"/>
      <xs:element ref="rsd"/>
      <xs:element ref="sv" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element iex
	diagram
	[image: image249.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ietr nReq


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


element index
	diagram
	[image: image250.png]index.






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
IRSwapLeg IRSwapPfLeg


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


element indexTenor
	diagram
	[image: image251.png]indexTenor






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
IRSwapLeg IRSwapPfLeg


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


element interClearSpreads
	diagram
	[image: image252.png]interClearSpreads EH-(—-— [} 4, clearSpread






	properties
	content 
complex


	children
	clearSpread

	used by
	elements 
businessFunction clearingOrg


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


element interSpreads
	diagram
	[image: image253.png]!
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	properties
	content 
complex


	children
	dSpread sSpread

	used by
	elements 
businessFunction clearingOrg


	source
	<xs:element name="interSpreads">
  <xs:complexType>
    <xs:choice minOccurs="0" maxOccurs="unbounded">
      <xs:element ref="dSpread"/>
      <xs:element ref="sSpread"/>
    </xs:choice>
  </xs:complexType>
</xs:element>


element interTiers
	diagram
	[image: image254.png]interTiers EH=—EH





	properties
	content 
complex


	children
	tier

	used by
	element 
ccDef


	source
	<xs:element name="interTiers">
  <xs:complexType>
    <xs:sequence maxOccurs="unbounded">
      <xs:element ref="tier"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element intraTiers
	diagram
	[image: image255.png]intratiers EH~——1=H





	properties
	content 
complex


	children
	tier

	used by
	element 
ccDef


	source
	<xs:element name="intraTiers">
  <xs:complexType>
    <xs:sequence maxOccurs="unbounded">
      <xs:element ref="tier"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element intrRate
	diagram
	[image: image256.png]e et
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	properties
	content 
complex


	children
	val rl cpm tm exm

	used by
	elements 
ccDef fut series
complexTypes 
CDSwap Fut Fwd


	annotation
	documentation
Risk-free continuously compounded annual interest rate in %


	source
	<xs:element name="intrRate">
  <xs:annotation>
    <xs:documentation>Risk-free continuously compounded annual interest rate in %</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="val"/>
      <xs:element name="rl" type="xs:double">
        <xs:annotation>
          <xs:documentation>Risk level (zero for risk-free)</xs:documentation>
        </xs:annotation>
      </xs:element>
      <xs:element name="cpm" type="xs:double">
        <xs:annotation>
          <xs:documentation>Compounding period in months</xs:documentation>
        </xs:annotation>
      </xs:element>
      <xs:element name="tm" type="xs:double" minOccurs="0">
        <xs:annotation>
          <xs:documentation>Term in months</xs:documentation>
        </xs:annotation>
      </xs:element>
      <xs:element name="exm" type="xs:double">
        <xs:annotation>
          <xs:documentation>Expression period in months</xs:documentation>
        </xs:annotation>
      </xs:element>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element intrRate/rl
	diagram
	[image: image257.png]Fr

ik level (erofor risk-free)





	type
	xs:double

	properties
	content 
simple


	annotation
	documentation
Risk level (zero for risk-free)


	source
	<xs:element name="rl" type="xs:double">
  <xs:annotation>
    <xs:documentation>Risk level (zero for risk-free)</xs:documentation>
  </xs:annotation>
</xs:element>


element intrRate/cpm
	diagram
	[image: image258.png]com
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	type
	xs:double

	properties
	content 
simple


	annotation
	documentation
Compounding period in months


	source
	<xs:element name="cpm" type="xs:double">
  <xs:annotation>
    <xs:documentation>Compounding period in months</xs:documentation>
  </xs:annotation>
</xs:element>


element intrRate/tm
	diagram
	[image: image259.png]Term i months





	type
	xs:double

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	used by
	elements 
seed tenor


	annotation
	documentation
Term in months


	source
	<xs:element name="tm" type="xs:double" minOccurs="0">
  <xs:annotation>
    <xs:documentation>Term in months</xs:documentation>
  </xs:annotation>
</xs:element>


element intrRate/exm
	diagram
	[image: image260.png]Expresson period in manths





	type
	xs:double

	properties
	content 
simple


	annotation
	documentation
Expression period in months


	source
	<xs:element name="exm" type="xs:double">
  <xs:annotation>
    <xs:documentation>Expression period in months</xs:documentation>
  </xs:annotation>
</xs:element>


element isContractScale
	diagram
	[image: image261.png]




	type
	xs:boolean

	properties
	content 
simple


	used by
	elements 
businessFunction clearingOrg


	annotation
	documentation
Contract or Delta Scaling flag


	source
	<xs:element name="isContractScale" type="xs:boolean">
  <xs:annotation>
    <xs:documentation>Contract or Delta Scaling flag</xs:documentation>
  </xs:annotation>
</xs:element>


element isCust
	diagram
	[image: image262.png]isCust
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	type
	xs:boolean

	properties
	content 
simple


	used by
	elements 
acctTypeDef pbRateDef portfolio


	annotation
	documentation
Customer or clearing flag


	source
	<xs:element name="isCust" type="xs:boolean">
  <xs:annotation>
    <xs:documentation>Customer or clearing flag</xs:documentation>
  </xs:annotation>
</xs:element>


element isDigital
	diagram
	[image: image263.png]isDigital






	type
	xs:boolean

	properties
	content 
simple


	source
	<xs:element name="isDigital" type="xs:boolean"/>


element isin
	diagram
	[image: image264.png]




	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
Debt EDebt Equity


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


element isM
	diagram
	[image: image265.png]Varanance or s Fag





	type
	xs:boolean

	properties
	content 
simple


	used by
	elements 
dReq grOReq iaReq nlr nsr oReq pbRateDef
complexType 
Requirement


	annotation
	documentation
Maintenance or initial flag


	source
	<xs:element name="isM" type="xs:boolean">
  <xs:annotation>
    <xs:documentation>Maintenance or initial flag</xs:documentation>
  </xs:annotation>
</xs:element>


element isNetMargin
	diagram
	[image: image266.png]istletMargin
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	type
	xs:boolean

	properties
	content 
simple


	used by
	elements 
acctTypeDef businessFunction clearingOrg


	annotation
	documentation
Net or gross calculation type flag


	source
	<xs:element name="isNetMargin" type="xs:boolean">
  <xs:annotation>
    <xs:documentation>Net or gross calculation type flag</xs:documentation>
  </xs:annotation>
</xs:element>


element isNew
	diagram
	[image: image267.png]Fie
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	type
	xs:boolean

	properties
	content 
simple


	used by
	element 
portfolio


	annotation
	documentation
Specifies whether this is a pre-existing or completely new port


	source
	<xs:element name="isNew" type="xs:boolean">
  <xs:annotation>
    <xs:documentation>Specifies whether this is a pre-existing or completely new port</xs:documentation>
  </xs:annotation>
</xs:element>


element isRequired
	diagram
	[image: image268.png]resen i fr





	type
	xs:boolean

	properties
	content 
simple


	used by
	element 
sLeg


	annotation
	documentation
Leg requirement flag: if true, specifies that the leg must be present in order for the spread to be formed


	source
	<xs:element name="isRequired" type="xs:boolean">
  <xs:annotation>
    <xs:documentation>Leg requirement flag: if true, specifies that the leg must be present in order for the spread to be formed</xs:documentation>
  </xs:annotation>
</xs:element>


element isSetl
	diagram
	[image: image269.png]issetl
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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 isTarget
	diagram
	[image: image270.png]isTarget
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	type
	xs:boolean

	properties
	content 
simple


	used by
	element 
sLeg


	annotation
	documentation
Target flag: Specifies whether this leg is the target of the spread


	source
	<xs:element name="isTarget" type="xs:boolean">
  <xs:annotation>
    <xs:documentation>Target flag: Specifies whether this leg is the target of the spread</xs:documentation>
  </xs:annotation>
</xs:element>


element isTargetReq
	diagram
	[image: image271.png]isTargetReq






	type
	xs:boolean

	properties
	content 
simple


	used by
	element 
sSpread


	annotation
	documentation
Target requirement flag


	source
	<xs:element name="isTargetReq" type="xs:boolean">
  <xs:annotation>
    <xs:documentation>Target requirement flag</xs:documentation>
  </xs:annotation>
</xs:element>


element isVariableTick
	diagram
	[image: image272.png]sVariableTick






	type
	xs:boolean

	properties
	content 
simple


	used by
	complexType 
OptionPF


	source
	<xs:element name="isVariableTick" type="xs:boolean"/>


element k
	diagram
	[image: image273.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
opt


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


element lag
	diagram
	[image: image274.png]




	type
	xs:int

	properties
	content 
simple


	used by
	elements 
fxHvarSet hvarSet


	source
	<xs:element name="lag" type="xs:int"/>


element lambda
	diagram
	[image: image275.png]Flambda






	type
	xs:double

	properties
	content 
simple


	used by
	elements 
fxHvarSet hvarSet


	source
	<xs:element name="lambda" type="xs:double"/>


element lbe
	diagram
	[image: image276.png]




	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
Debt EDebt


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


element ld
	diagram
	[image: image277.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
iatr ietr


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


element lDeliv
	diagram
	[image: image278.png]Fioeiiv






	type
	xs:string

	properties
	content 
simple


	used by
	element 
fut
complexTypes 
CDSwap Fwd NonOptionContract


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


element ldot
	diagram
	[image: image279.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
fut series
complexTypes 
CDSwap Fwd NonOptionContract


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


element ldotRule
	diagram
	[image: image280.png]Fidotrute






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
specs venue


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


element ledgerBal
	diagram
	[image: image281.png]ledgersal






	type
	xs:string

	properties
	content 
simple


	used by
	element 
portfolio


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


element legPrice
	diagram
	[image: image282.png]legPrice






	type
	xs:double

	properties
	content 
simple


	used by
	element 
undC


	annotation
	documentation
Leg price


	source
	<xs:element name="legPrice" type="xs:double">
  <xs:annotation>
    <xs:documentation>Leg price</xs:documentation>
  </xs:annotation>
</xs:element>


element lfv
	diagram
	[image: image283.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq portfolio


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


element lhthresh
	diagram
	[image: image284.png]Finthresn






	type
	xs:string

	properties
	content 
simple


	used by
	element 
vmRate


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


element limitArraysTo16Points
	diagram
	[image: image285.png]limitArraysTot6Points






	type
	xs:boolean

	properties
	content 
simple


	used by
	element 
ccDef


	source
	<xs:element name="limitArraysTo16Points" type="xs:boolean"/>


element limits
	diagram
	[image: image286.png]Timits.






	type
	xs:string

	properties
	content 
simple


	used by
	element 
venue


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


element limitsDesc
	diagram
	[image: image287.png]imitsDesc






	type
	xs:string

	properties
	content 
simple


	used by
	element 
venue


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


element limitSubAccountOffset
	diagram
	[image: image288.png]imitsubAccountOffset






	type
	xs:boolean

	properties
	content 
simple


	used by
	elements 
businessFunction ccDef clearingOrg


	annotation
	documentation
Limit subaccount offset


	source
	<xs:element name="limitSubAccountOffset" type="xs:boolean">
  <xs:annotation>
    <xs:documentation>Limit subaccount offset</xs:documentation>
  </xs:annotation>
</xs:element>


element linkedAccts
	diagram
	[image: image289.png]Feredibistieth






	properties
	content 
complex


	children
	creditDistMeth refAcct

	used by
	element 
portfolio


	source
	<xs:element name="linkedAccts">
  <xs:complexType>
    <xs:sequence>
      <xs:element name="creditDistMeth" type="CreditDistMeth"/>
      <xs:element ref="refAcct" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element linkedAccts/creditDistMeth
	diagram
	[image: image290.png]Feredipistietn






	type
	CreditDistMeth

	properties
	content 
simple


	facets
	Kind 
Value 
Annotation
enumeration 
PROP
enumeration 
EQUIV
enumeration 
PARENT
enumeration 
CHILD_EQ
enumeration 
CHILD_PROP


	source
	<xs:element name="creditDistMeth" type="CreditDistMeth"/>


element liqRate
	diagram
	[image: image291.png]aRate EH.E.E:,MM.‘E
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	properties
	content 
complex


	children
	r specificRate genericRate

	used by
	element 
ccDef


	source
	<xs:element name="liqRate">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="r"/>
      <xs:element ref="specificRate"/>
      <xs:element ref="genericRate"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element listDesc
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
specs venue


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


element listed
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
specs


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


element llthresh
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
vmRate


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


element long
	diagram
	[image: image295.png][Frong






	type
	xs:int

	properties
	content 
simple


	used by
	complexTypes 
GrossClearingPosition GrossPosition


	source
	<xs:element name="long" type="xs:int"/>


element lookAheadDays
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
businessFunction clearingOrg


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


element lookAheadYears
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
businessFunction clearingOrg


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


element lookBack
	diagram
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	type
	xs:int

	properties
	content 
simple


	used by
	elements 
fxHvarSet hvarSet


	source
	<xs:element name="lookBack" type="xs:int"/>


element lookBackData
	diagram
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	type
	xs:int

	properties
	content 
simple


	used by
	elements 
fxHvarSet hvarSet


	source
	<xs:element name="lookBackData" type="xs:int"/>


element lov
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq portfolio


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


element loVal
	diagram
	[image: image301.png]Flovar






	type
	xs:string

	properties
	content 
simple


	used by
	element 
tick


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


element lovf
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq portfolio


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


element lpv
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq portfolio


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


element lrate
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
vmRate


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


element lreset
	diagram
	[image: image305.png]Fireset






	type
	xs:string

	properties
	content 
simple


	used by
	element 
vmRate


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


element lts
	diagram
	[image: image306.png]Faate

net






	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
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq portfolio


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


element mp
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
ot


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


element mpd
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
ot


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


element mult
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
priceScanDef volScanDef


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


element name
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
acctTypeDef businessFunction ccDef clearingOrg currencyDef exchange feeTypeDef groupTypeDef tickTypeDef venueDef
complexTypes 
CDSwapPf ProductFamily


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


element net
	diagram
	[image: image312.png]Fret






	type
	xs:int

	properties
	content 
simple


	used by
	elements 
aot lts ot
complexTypes 
Asset NetClearingPosition NetPosition


	source
	<xs:element name="net" type="xs:int"/>


element nl
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
GrossClearingPosition GrossPosition


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


element nlEquiv
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
GrossClearingPosition GrossPosition


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


element nlr
	diagram
	[image: image315.png]




	properties
	content 
complex


	children
	isM pbc spanReq dr pd str

	used by
	element 
gReq


	source
	<xs:element name="nlr">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="isM"/>
      <xs:element ref="pbc"/>
      <xs:element ref="spanReq"/>
      <xs:element ref="dr"/>
      <xs:element ref="pd" maxOccurs="unbounded"/>
      <xs:element ref="str" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element nlRisk
	diagram
	[image: image316.png]Friisk






	type
	xs:string

	properties
	content 
simple


	used by
	element 
gReq


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


element nlSplit
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
GrossClearingPosition GrossPosition


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


element no
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	complexType 
EquivalentDebtPosition


	source
	<xs:element name="no" type="xs:string"/>


element notionAmt
	diagram
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	type
	xs:double

	properties
	content 
simple


	used by
	complexTypes 
CDSwapPf NonOptionPF OptionPF


	annotation
	documentation
Notion amount


	source
	<xs:element name="notionAmt" type="xs:double">
  <xs:annotation>
    <xs:documentation>Notion amount</xs:documentation>
  </xs:annotation>
</xs:element>


element nReq
	diagram
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	type
	extension of Requirement

	properties
	content 
complex


	children
	isM pbc spanReq addlReq anov sr ia basis dr ie iex som pd str iatr ietr somtr

	used by
	elements 
ccPort gReq


	source
	<xs:element name="nReq">
  <xs:complexType>
    <xs:complexContent>
      <xs:extension base="Requirement">
        <xs:sequence>
          <xs:element ref="sr"/>
          <xs:element ref="ia"/>
          <xs:element ref="basis" minOccurs="0"/>
          <xs:element ref="dr"/>
          <xs:element ref="ie"/>
          <xs:element ref="iex"/>
          <xs:element ref="som"/>
          <xs:element ref="pd" minOccurs="0" maxOccurs="unbounded"/>
          <xs:element ref="str" minOccurs="0" maxOccurs="unbounded"/>
          <xs:element ref="iatr" minOccurs="0" maxOccurs="unbounded"/>
          <xs:element ref="ietr" minOccurs="0" maxOccurs="unbounded"/>
          <xs:element ref="somtr" minOccurs="0" maxOccurs="unbounded"/>
        </xs:sequence>
      </xs:extension>
    </xs:complexContent>
  </xs:complexType>
</xs:element>


element nrpn
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	complexType 
EquivalentDebtPosition


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


element nrps
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	complexType 
EquivalentDebtPosition


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


element ns
	diagram
	[image: image323.png]




	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
GrossClearingPosition GrossPosition


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


element nsEquiv
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
GrossClearingPosition GrossPosition


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


element nsr
	diagram
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	properties
	content 
complex


	children
	isM pbc spanReq dr som pd str somtr

	used by
	element 
gReq


	source
	<xs:element name="nsr">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="isM"/>
      <xs:element ref="pbc"/>
      <xs:element ref="spanReq"/>
      <xs:element ref="dr"/>
      <xs:element ref="som"/>
      <xs:element ref="pd" maxOccurs="unbounded"/>
      <xs:element ref="str" maxOccurs="unbounded"/>
      <xs:element ref="somtr" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element nsRisk
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
gReq


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


element nsSplit
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
GrossClearingPosition GrossPosition


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


element numerator
	diagram
	[image: image328.png]Frumerator






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
priceScanDef volScanDef


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


element numLegsReq
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
sSpread


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


element o
	diagram
	[image: image330.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
opt


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


element od
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
pd


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


element oopDeltaMeth
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
businessFunction clearingOrg pfLink


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


element op
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq portfolio


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


element opt
	diagram
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	properties
	content 
complex


	children
	cId alias o k p pq priceType d v volType cvf svf val sc ra

	used by
	element 
series


	source
	<xs:element name="opt">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="cId"/>
      <xs:element ref="alias" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="o"/>
      <xs:element ref="k"/>
      <xs:element ref="p"/>
      <xs:element ref="pq" minOccurs="0"/>
      <xs:element ref="priceType" minOccurs="0"/>
      <xs:element ref="d" minOccurs="0"/>
      <xs:element ref="v" minOccurs="0"/>
      <xs:element ref="volType" minOccurs="0"/>
      <xs:element ref="cvf" minOccurs="0"/>
      <xs:element ref="svf" minOccurs="0"/>
      <xs:element ref="val" minOccurs="0"/>
      <xs:element ref="sc" minOccurs="0"/>
      <xs:element ref="ra" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element oqty
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
ot


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


element oReq
	diagram
	[image: image336.png]




	properties
	content 
complex


	children
	isM pbc spanReq addlReq crossSavings anov oReq curReq

	used by
	elements 
ecPort oReq portfolio


	source
	<xs:element name="oReq">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="isM"/>
      <xs:element ref="pbc"/>
      <xs:element ref="spanReq"/>
      <xs:element ref="addlReq" minOccurs="0"/>
      <xs:element ref="crossSavings" minOccurs="0"/>
      <xs:element ref="anov"/>
      <xs:element ref="oReq" minOccurs="0"/>
      <xs:element ref="curReq" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </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
	[image: image338.png]Fote






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq ot portfolio
complexTypes 
EquivalentDebtPosition GrossClearingPosition GrossPosition NetClearingPosition NetPosition


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


element otep
	diagram
	[image: image339.png][Fotep.






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq portfolio


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


element ots
	diagram
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	properties
	content 
complex


	children
	ot

	used by
	complexTypes 
GrossPosition 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
	[image: image341.png]otss






	properties
	content 
complex


	children
	ot

	used by
	complexType 
GrossPosition


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


element outr
	diagram
	[image: image342.png]Foutr






	type
	xs:string

	properties
	content 
simple


	used by
	element 
spotRate


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


element p
	diagram
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	type
	xs:double

	properties
	content 
simple


	used by
	elements 
aot fut lts opt ot
complexTypes 
CDSwap Debt EDebt Equity Fwd NonOptionContract Phy


	source
	<xs:element name="p" type="xs:double"/>


element pairedPoint
	diagram
	[image: image344.png][Fraireapoint






	type
	xs:string

	properties
	content 
simple


	used by
	element 
scanPointDef


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


element parentAcct
	diagram
	[image: image345.png]parentacct






	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 payFreq
	diagram
	[image: image346.png]Fpayfrea






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
IRSwapLeg IRSwapPfLeg


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


element pbc
	diagram
	[image: image347.png]Frbe






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
dReq grOReq iaReq nlr nsr oReq pbRateDef
complexType 
Requirement


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


element pbRateDef
	diagram
	[image: image348.png]pbRateDet
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	properties
	content 
complex


	children
	r isCust acctType isM pbc

	used by
	elements 
businessFunction clearingOrg


	source
	<xs:element name="pbRateDef">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="r"/>
      <xs:element ref="isCust"/>
      <xs:element ref="acctType"/>
      <xs:element ref="isM"/>
      <xs:element ref="pbc"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element pbValue
	diagram
	[image: image349.png]Frbvalue






	type
	xs:double

	properties
	content 
simple


	used by
	complexType 
Asset


	source
	<xs:element name="pbValue" type="xs:double"/>


element pclient
	diagram
	[image: image350.png]Foctient






	type
	xs:string

	properties
	content 
simple


	used by
	element 
portfolio


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


element pd
	diagram
	[image: image351.png]




	properties
	content 
complex


	children
	pe od gd rd drs dro

	used by
	elements 
iaReq nlr nReq nsr


	source
	<xs:element name="pd">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="pe"/>
      <xs:element ref="od"/>
      <xs:element ref="gd"/>
      <xs:element ref="rd"/>
      <xs:element ref="drs" minOccurs="0"/>
      <xs:element ref="dro" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element pe
	diagram
	[image: image352.png]




	type
	PeriodCode

	properties
	content 
simple


	used by
	elements 
bfSeries fut pd pLeg series spotRate
complexTypes 
CDSwap Debt EDebt Equity Fwd NonOptionContract Phy


	facets
	Kind 
Value 
Annotation
pattern 
\d{6}\w{0,3}


	source
	<xs:element name="pe" type="PeriodCode"/>


element percentile
	diagram
	[image: image353.png]Frercentie






	type
	xs:double

	properties
	content 
simple


	used by
	elements 
fxHvarSet hvarSet


	source
	<xs:element name="percentile" type="xs:double"/>


element pfAlias
	diagram
	[image: image354.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
bfPfLink


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


element pfCode
	diagram
	[image: image355.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
bfPfLink pfLink undPf
complexTypes 
CDSwapPf ProductFamily


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


element pfId
	diagram
	[image: image356.png]




	type
	xs:int

	properties
	content 
simple


	used by
	elements 
bfPfLink pfLink undC undPf
complexTypes 
CDSwapPf Position ProductFamily SP


	source
	<xs:element name="pfId" type="xs:int"/>


element pfLink
	diagram
	[image: image357.png]appiyBasisRisk |





	properties
	content 
complex


	children
	exch pfId pfCode pfType sc cmbMeth applyBasisRisk arrayPrecision oopDeltaMeth

	used by
	element 
ccDef


	source
	<xs:element name="pfLink">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="exch"/>
      <xs:element ref="pfId"/>
      <xs:element ref="pfCode" minOccurs="0"/>
      <xs:element ref="pfType" minOccurs="0"/>
      <xs:element ref="sc"/>
      <xs:element ref="cmbMeth" minOccurs="0"/>
      <xs:element ref="applyBasisRisk" minOccurs="0"/>
      <xs:element ref="arrayPrecision" minOccurs="0"/>
      <xs:element ref="oopDeltaMeth" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element pfType
	diagram
	[image: image358.png]Ferype






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
bfPfLink pfLink undPf


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


element pl
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq lts ot portfolio
complexTypes 
EquivalentDebtPosition GrossClearingPosition GrossPosition NetClearingPosition NetPosition


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


element pLeg
	diagram
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	properties
	content 
complex


	children
	cc pe rs i rate

	used by
	element 
dSpread


	source
	<xs:element name="pLeg">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="cc"/>
      <xs:element ref="pe"/>
      <xs:element ref="rs"/>
      <xs:element ref="i"/>
      <xs:element ref="rate" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element plp
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq portfolio


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


element pmpsRate
	diagram
	[image: image362.png]pmpsRate.
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	properties
	content 
complex


	children
	r val pmRate psRate

	used by
	element 
dSpread


	source
	<xs:element name="pmpsRate">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="r"/>
      <xs:element ref="val"/>
      <xs:element ref="pmRate"/>
      <xs:element ref="psRate"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element pmRate
	diagram
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	type
	xs:string

	properties
	content 
simple


	used by
	element 
pmpsRate


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


element point
	diagram
	[image: image364.png]




	type
	xs:int

	properties
	content 
simple


	used by
	elements 
deltaPointDef scanPointDef sPointDef


	annotation
	documentation
Risk array point number


	source
	<xs:element name="point" type="xs:int">
  <xs:annotation>
    <xs:documentation>Risk array point number</xs:documentation>
  </xs:annotation>
</xs:element>


element pointDef
	diagram
	[image: image365.png]pointDef






	properties
	content 
complex


	children
	r scanPointDef deltaPointDef

	used by
	elements 
businessFunction ccDef clearingOrg


	source
	<xs:element name="pointDef">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="r"/>
      <xs:element ref="scanPointDef" maxOccurs="unbounded"/>
      <xs:element ref="deltaPointDef" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element pointDesc
	diagram
	[image: image366.png]Frointdesc






	type
	xs:string

	properties
	content 
simple


	used by
	element 
specs


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


element pointInTime
	diagram
	[image: image367.png]12
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	properties
	content 
complex


	children
	date isSetl setlQualifier time run clearingOrg businessFunction portfolio

	used by
	element 
spanFile


	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 ref="setlQualifier" minOccurs="0"/>
      <xs:element ref="time" minOccurs="0"/>
      <xs:element ref="run" minOccurs="0"/>
      <xs:element ref="clearingOrg" maxOccurs="unbounded"/>
      <xs:element ref="businessFunction" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="portfolio" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element portfolio
	diagram
	[image: image368.png]—frm






	properties
	content 
complex


	children
	firm acctId acctType isCust seg acctSubType parentAcct linkedAccts isNew qib pclient equivPosType custPortUseLov concApplies currency ledgerBal ote securities lue lfv sfv lov sov lovf sovf lpv spv sv svt svp svpt op ap dva pl otep plp curVal oReq ecPort

	used by
	element 
pointInTime


	source
	<xs:element name="portfolio">
  <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="linkedAccts" minOccurs="0"/>
      <xs:element ref="isNew"/>
      <xs:element ref="qib" minOccurs="0"/>
      <xs:element ref="pclient" minOccurs="0"/>
      <xs:element ref="equivPosType" minOccurs="0"/>
      <xs:element name="custPortUseLov" type="CustPortUseLov" minOccurs="0"/>
      <xs:element ref="concApplies" 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="lfv" minOccurs="0"/>
      <xs:element ref="sfv" minOccurs="0"/>
      <xs:element ref="lov" minOccurs="0"/>
      <xs:element ref="sov" minOccurs="0"/>
      <xs:element ref="lovf" minOccurs="0"/>
      <xs:element ref="sovf" minOccurs="0"/>
      <xs:element ref="lpv" minOccurs="0"/>
      <xs:element ref="spv" minOccurs="0"/>
      <xs:element ref="sv" minOccurs="0"/>
      <xs:element ref="svt" minOccurs="0"/>
      <xs:element ref="svp" minOccurs="0"/>
      <xs:element ref="svpt" minOccurs="0"/>
      <xs:element ref="op" minOccurs="0"/>
      <xs:element ref="ap" minOccurs="0"/>
      <xs:element ref="dva" minOccurs="0"/>
      <xs:element ref="pl" minOccurs="0"/>
      <xs:element ref="otep" minOccurs="0"/>
      <xs:element ref="plp" minOccurs="0"/>
      <xs:element ref="curVal" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="oReq" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="ecPort" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element portfolio/custPortUseLov
	diagram
	[image: image369.png]




	type
	CustPortUseLov

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	facets
	Kind 
Value 
Annotation
enumeration 
0
enumeration 
1
enumeration 
2


	source
	<xs:element name="custPortUseLov" type="CustPortUseLov" minOccurs="0"/>


element positionsAllowed
	diagram
	[image: image370.png]Frositionsatiowed






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
CDSwapPf NonOptionPF OptionPF


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


element posLimit
	diagram
	[image: image371.png]Frostimit






	type
	xs:string

	properties
	content 
simple


	used by
	element 
specs


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


element pq
	diagram
	[image: image372.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
opt


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


element pr
	diagram
	[image: image373.png]or






	type
	xs:string

	properties
	content 
simple


	used by
	element 
ietr


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


element priceDesc
	diagram
	[image: image374.png]Foricepesc






	type
	xs:string

	properties
	content 
simple


	used by
	element 
specs


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


element priceDl
	diagram
	[image: image375.png]Foricent






	type
	xs:int

	properties
	content 
simple


	used by
	complexTypes 
CDSwapPf NonOptionPF OptionPF


	source
	<xs:element name="priceDl" type="xs:int"/>


element priceFmt
	diagram
	[image: image376.png]Foricermt






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
CDSwapPf NonOptionPF OptionPF


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


element priceMeth
	diagram
	[image: image377.png]Foricemetn






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
CDSwapPf NonOptionPF OptionPF


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


element priceModel
	diagram
	[image: image378.png]Foricemoder






	type
	xs:string

	properties
	content 
simple


	used by
	complexType 
OptionPF


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


element priceScan
	diagram
	[image: image379.png]Foricescan






	type
	xs:double

	properties
	content 
simple


	used by
	element 
scanRate


	source
	<xs:element name="priceScan" type="xs:double"/>


element priceScanDef
	diagram
	[image: image380.png]pricescanbet
L Edenominator





	properties
	content 
complex


	children
	mult numerator denominator defType

	used by
	elements 
deltaPointDef scanPointDef


	source
	<xs:element name="priceScanDef">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="mult"/>
      <xs:element ref="numerator" minOccurs="0"/>
      <xs:element ref="denominator" minOccurs="0"/>
      <xs:element name="defType" type="DefType" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element priceScanDef/defType
	diagram
	[image: image381.png]




	type
	DefType

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="defType" type="DefType" minOccurs="0"/>


element priceScanDown
	diagram
	[image: image382.png]Foricescandown






	type
	xs:double

	properties
	content 
simple


	used by
	element 
scanRate


	source
	<xs:element name="priceScanDown" type="xs:double"/>


element priceScanDownPct
	diagram
	[image: image383.png]ForicescanbownPet






	type
	xs:double

	properties
	content 
simple


	used by
	element 
scanRate


	source
	<xs:element name="priceScanDownPct" type="xs:double"/>


element priceScanPct
	diagram
	[image: image384.png]Foricescanpet






	type
	xs:double

	properties
	content 
simple


	used by
	element 
scanRate


	source
	<xs:element name="priceScanPct" type="xs:double"/>


element priceType
	diagram
	[image: image385.png]Foricetype






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
fut opt
complexTypes 
CDSwap Debt EDebt Equity Fwd NonOptionContract Phy


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


element priority
	diagram
	[image: image386.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
acctTypeDef


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


element procMeth
	diagram
	[image: image387.png]Foroctetn






	type
	xs:string

	properties
	content 
simple


	used by
	element 
ccDef


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


element psRate
	diagram
	[image: image388.png]Fosrate






	type
	xs:double

	properties
	content 
simple


	used by
	element 
pmpsRate


	source
	<xs:element name="psRate" type="xs:double"/>


element pss
	diagram
	[image: image389.png]bss






	type
	xs:string

	properties
	content 
simple


	used by
	element 
ccPort


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


element qib
	diagram
	[image: image390.png]Faio
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	type
	xs:boolean

	properties
	content 
simple
default 
1


	used by
	element 
portfolio


	annotation
	documentation
Qualified Institutional Buyer 


	source
	<xs:element name="qib" type="xs:boolean" default="1">
  <xs:annotation>
    <xs:documentation>Qualified Institutional Buyer </xs:documentation>
  </xs:annotation>
</xs:element>


element quoted
	diagram
	[image: image391.png]Favotea






	type
	xs:string

	properties
	content 
simple


	used by
	element 
specs


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


element quoteInOptTerms
	diagram
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	type
	xs:boolean

	properties
	content 
simple


	used by
	element 
scanRate


	annotation
	documentation
True (1) – means that scan rate is quoted in option terms; False (0 - default) – means that scan rate is quoted in underlying terms


	source
	<xs:element name="quoteInOptTerms" type="xs:boolean">
  <xs:annotation>
    <xs:documentation>True (1) – means that scan rate is quoted in option terms; False (0 - default) – means that scan rate is quoted in underlying terms</xs:documentation>
  </xs:annotation>
</xs:element>


element r
	diagram
	[image: image393.png]




	type
	xs:int

	properties
	content 
simple


	used by
	elements 
adjRate ccPort cdsRate liqRate pbRateDef pmpsRate pointDef ra rate scanRate spotRate vmRate


	source
	<xs:element name="r" type="xs:int"/>


element ra
	diagram
	[image: image394.png]




	properties
	content 
complex


	children
	r a d

	used by
	elements 
bfC fut opt
complexTypes 
CDSwap Cmb Debt Equity Fut Fwd IRSwap Phy


	source
	<xs:element name="ra">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="r"/>
      <xs:element ref="a" maxOccurs="unbounded"/>
      <xs:element ref="d"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element rate
	diagram
	[image: image395.png]




	properties
	content 
complex


	children
	r val

	used by
	elements 
basisRates dSpread homeLeg pLeg rpLeg sLeg sSpread tier tLeg volRate


	source
	<xs:element name="rate">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="r"/>
      <xs:element ref="val"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element rateTiers
	diagram
	[image: image396.png]rateTiers EH~-—1=H





	properties
	content 
complex


	children
	tier

	used by
	element 
ccDef


	source
	<xs:element name="rateTiers">
  <xs:complexType>
    <xs:sequence maxOccurs="unbounded">
      <xs:element ref="tier"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element rd
	diagram
	[image: image397.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
pd


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


element recoveryRate
	diagram
	[image: image398.png]FrecoveryRate






	type
	xs:double

	properties
	content 
simple


	used by
	complexType 
CDSwapPf


	source
	<xs:element name="recoveryRate" type="xs:double"/>


element refAcct
	diagram
	[image: image399.png]




	properties
	content 
complex


	children
	firm acctId seg

	used by
	element 
linkedAccts


	annotation
	documentation
Similar to 'parentAcct' element


	source
	<xs:element name="refAcct">
  <xs:annotation>
    <xs:documentation>Similar to 'parentAcct' element</xs:documentation>
  </xs:annotation>
  <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 refPrice
	diagram
	[image: image400.png]Fretrice






	type
	xs:double

	properties
	content 
simple


	used by
	element 
series


	source
	<xs:element name="refPrice" type="xs:double"/>


element refPriceFlag
	diagram
	[image: image401.png]Fretriceriag






	type
	xs:string

	properties
	content 
simple


	used by
	element 
series


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


element riskExponent
	diagram
	[image: image402.png]riskExponent






	type
	xs:int

	properties
	content 
simple


	used by
	element 
ccDef


	source
	<xs:element name="riskExponent" type="xs:int"/>


element rld
	diagram
	[image: image403.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
iatr ietr


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


element rpLeg
	diagram
	[image: image404.png]Frptum






	properties
	content 
complex


	children
	cc rpNum rs i btNum etNum rate

	used by
	element 
dSpread


	source
	<xs:element name="rpLeg">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="cc"/>
      <xs:element ref="rpNum"/>
      <xs:element ref="rs"/>
      <xs:element ref="i"/>
      <xs:element ref="btNum" minOccurs="0"/>
      <xs:element ref="etNum" minOccurs="0"/>
      <xs:element ref="rate" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element rpNum
	diagram
	[image: image405.png]Frptum






	type
	xs:string

	properties
	content 
simple


	used by
	element 
rpLeg


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


element rs
	diagram
	[image: image406.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
awayLeg homeLeg pLeg rpLeg tLeg


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


element rsd
	diagram
	[image: image407.png]Frsa






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
iatr ietr


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


element run
	diagram
	[image: image408.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
pointInTime


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


element runSpread
	diagram
	[image: image409.png]Frunspread






	type
	xs:double

	properties
	content 
simple


	used by
	complexType 
CDSwap


	source
	<xs:element name="runSpread" type="xs:double"/>


element runSpreadDl
	diagram
	[image: image410.png]Frunspreador






	type
	xs:int

	properties
	content 
simple


	used by
	complexType 
CDSwapPf


	source
	<xs:element name="runSpreadDl" type="xs:int"/>


element s
	diagram
	[image: image411.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
undC undPf


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


element savings
	diagram
	[image: image412.png]




	type
	xs:double

	properties
	content 
simple


	used by
	complexType 
Asset


	source
	<xs:element name="savings" type="xs:double"/>


element sc
	diagram
	[image: image413.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
fut opt pfLink series
complexTypes 
CDSwap Debt EDebt Equity Fwd NonOptionContract Phy


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


element scanPointDef
	diagram
	[image: image414.png]scanPointDer
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	properties
	content 
complex


	children
	point priceScanDef volScanDef weight pairedPoint

	used by
	element 
pointDef


	source
	<xs:element name="scanPointDef">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="point"/>
      <xs:element ref="priceScanDef"/>
      <xs:element ref="volScanDef"/>
      <xs:element ref="weight"/>
      <xs:element ref="pairedPoint"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element scanRate
	diagram
	[image: image415.png]




	properties
	content 
complex


	children
	r priceScan priceScanPct volScan volScanPct priceScanDown priceScanDownPct volScanDown volScanDownPct quoteInOptTerms

	used by
	elements 
bfC bfSeries fut series tier
complexTypes 
CDSwap Cmb Debt Equity Fut Fwd Phy


	source
	<xs:element name="scanRate">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="r"/>
      <xs:element ref="priceScan" minOccurs="0"/>
      <xs:element ref="priceScanPct" minOccurs="0"/>
      <xs:element ref="volScan" minOccurs="0"/>
      <xs:element ref="volScanPct" minOccurs="0"/>
      <xs:element ref="priceScanDown" minOccurs="0"/>
      <xs:element ref="priceScanDownPct" minOccurs="0"/>
      <xs:element ref="volScanDown" minOccurs="0"/>
      <xs:element ref="volScanDownPct" minOccurs="0"/>
      <xs:element ref="quoteInOptTerms" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element scanTiers
	diagram
	[image: image416.png]scantiers EH=—EH





	properties
	content 
complex


	children
	tier

	used by
	element 
ccDef


	source
	<xs:element name="scanTiers">
  <xs:complexType>
    <xs:sequence maxOccurs="unbounded">
      <xs:element ref="tier"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element sco
	diagram
	[image: image417.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
asomtr somtr


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


element sd
	diagram
	[image: image418.png]Fsa






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
iatr ietr


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


element sector
	diagram
	[image: image419.png]Fsestor






	type
	xs:string

	properties
	content 
simple


	used by
	element 
sectorDef
complexType 
CDSwapPf


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


element sectorDef
	diagram
	[image: image420.png]Sector






	properties
	content 
complex


	children
	sector ig hy

	used by
	element 
cdsMarginParams


	source
	<xs:element name="sectorDef">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="sector"/>
      <xs:element name="ig" type="IGHY"/>
      <xs:element name="hy" type="IGHY"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element sectorDef/ig
	diagram
	[image: image421.png]Fast
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	type
	IGHY

	properties
	content 
complex


	children
	dst dstExponent dstFloor capPct bidAskFloor concCoeficient concExponent concIntercept concScale curveShockPct

	source
	<xs:element name="ig" type="IGHY"/>


element sectorDef/hy
	diagram
	[image: image422.png]o &
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	type
	IGHY

	properties
	content 
complex


	children
	dst dstExponent dstFloor capPct bidAskFloor concCoeficient concExponent concIntercept concScale curveShockPct

	source
	<xs:element name="hy" type="IGHY"/>


element securities
	diagram
	[image: image423.png]Fsecurities






	type
	xs:string

	properties
	content 
simple


	used by
	element 
portfolio


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


element seed
	diagram
	[image: image424.png]seed






	properties
	content 
complex


	children
	tn offset tm val

	used by
	element 
hvarSet


	source
	<xs:element name="seed">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="tn"/>
      <xs:element name="offset" type="xs:int"/>
      <xs:element ref="tm" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="val"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element seed/offset
	diagram
	[image: image425.png]Fortset






	type
	xs:int

	properties
	content 
simple


	source
	<xs:element name="offset" type="xs:int"/>


element seg
	diagram
	[image: image426.png]Fsea






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
parentAcct portfolio refAcct


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


element series
	diagram
	[image: image427.png]




	properties
	content 
complex


	children
	pe alias v volType volSrc setlDate t fdot ldot seriesSetlMeth cvf svf sc refPriceFlag refPrice undC intrRate divRate tick venue scanRate opt

	used by
	complexType 
OptionPF


	source
	<xs:element name="series">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="pe"/>
      <xs:element ref="alias" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="v" minOccurs="0"/>
      <xs:element ref="volType" minOccurs="0"/>
      <xs:element ref="volSrc" minOccurs="0"/>
      <xs:element ref="setlDate" minOccurs="0"/>
      <xs:element ref="t" minOccurs="0"/>
      <xs:element ref="fdot" minOccurs="0"/>
      <xs:element ref="ldot" minOccurs="0"/>
      <xs:element ref="seriesSetlMeth" minOccurs="0"/>
      <xs:element ref="cvf" minOccurs="0"/>
      <xs:element ref="svf" minOccurs="0"/>
      <xs:element ref="sc"/>
      <xs:element ref="refPriceFlag" minOccurs="0"/>
      <xs:element ref="refPrice" minOccurs="0"/>
      <xs:element ref="undC"/>
      <xs:element ref="intrRate" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="divRate" minOccurs="0"/>
      <xs:element ref="tick" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="venue" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="scanRate" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="opt" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element seriesSetlMeth
	diagram
	[image: image428.png]Fseriessetitetn






	type
	xs:string

	properties
	content 
simple


	used by
	element 
series


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


element setlDate
	diagram
	[image: image429.png]Fsetivate






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
div fut series
complexTypes 
CDSwap Debt EDebt Fwd NonOptionContract


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


element setlDateRule
	diagram
	[image: image430.png]Fsetibaterule






	type
	xs:string

	properties
	content 
simple


	used by
	element 
specs


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


element setlMeth
	diagram
	[image: image431.png]Fsetmetn






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
CDSwapPf NonOptionPF OptionPF


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


element setlQualifier
	diagram
	[image: image432.png]Fsetauatifier






	type
	xs:string

	properties
	content 
simple


	used by
	element 
pointInTime


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


element sfv
	diagram
	[image: image433.png]Fsrv






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq portfolio


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


element short
	diagram
	[image: image434.png]Fshort






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
GrossClearingPosition GrossPosition


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


element shthresh
	diagram
	[image: image435.png]Fshtresn






	type
	xs:string

	properties
	content 
simple


	used by
	element 
vmRate


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


element sLeg
	diagram
	[image: image436.png]steg
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	properties
	content 
complex


	children
	cc isTarget isRequired i rate

	used by
	element 
sSpread


	source
	<xs:element name="sLeg">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="cc"/>
      <xs:element ref="isTarget"/>
      <xs:element ref="isRequired" minOccurs="0"/>
      <xs:element ref="i" minOccurs="0"/>
      <xs:element ref="rate" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element slthresh
	diagram
	[image: image437.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
vmRate


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


element sno
	diagram
	[image: image438.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
asomtr


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


element som
	diagram
	[image: image439.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
asomtr gReq iaReq nReq nsr somtr


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


element somMeth
	diagram
	[image: image440.png]Fsommetn






	type
	xs:string

	properties
	content 
simple


	used by
	element 
ccDef


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


element somTiers
	diagram
	[image: image441.png]somiers EH=—=H





	properties
	content 
complex


	children
	tier

	used by
	element 
ccDef


	source
	<xs:element name="somTiers">
  <xs:complexType>
    <xs:sequence maxOccurs="unbounded">
      <xs:element ref="tier"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element somtr
	diagram
	[image: image442.png]somir
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	properties
	content 
complex


	children
	tn som sco spo

	used by
	elements 
iaReq nReq nsr


	source
	<xs:element name="somtr">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="tn"/>
      <xs:element ref="som"/>
      <xs:element ref="sco"/>
      <xs:element ref="spo"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element sov
	diagram
	[image: image443.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq portfolio


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


element sovf
	diagram
	[image: image444.png]Fovt






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq portfolio


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


element spanFile
	diagram
	[image: image445.png]spanfile B}~
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	properties
	content 
complex


	children
	spanVersion fileFormat created definitions pointInTime

	source
	<xs:element name="spanFile">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="spanVersion" minOccurs="0"/>
      <xs:element ref="fileFormat" minOccurs="0"/>
      <xs:element ref="created" minOccurs="0"/>
      <xs:element ref="definitions"/>
      <xs:element ref="pointInTime" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element spanReq
	diagram
	[image: image446.png]




	type
	xs:double

	properties
	content 
simple


	used by
	elements 
curReq dReq grCurReq grOReq iaReq nlr nsr oReq
complexType 
Requirement


	annotation
	documentation
SPAN risk requirement


	source
	<xs:element name="spanReq" type="xs:double">
  <xs:annotation>
    <xs:documentation>SPAN risk requirement</xs:documentation>
  </xs:annotation>
</xs:element>


element spanVersion
	diagram
	[image: image447.png][Fspanversion






	type
	xs:string

	properties
	content 
simple


	used by
	element 
spanFile


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


element sPe
	diagram
	[image: image448.png]Fspe






	type
	xs:string

	properties
	content 
simple


	used by
	element 
tier


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


element specificRate
	diagram
	[image: image449.png]FspecificRate






	type
	xs:string

	properties
	content 
simple


	used by
	element 
liqRate


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


element specs
	diagram
	[image: image450.png]specs






	properties
	content 
complex


	children
	listed aliasDesc unitDesc quoted priceDesc pointDesc cabDesc listDesc flexDesc strikeDesc posLimit setlDateRule fdotRule ldotRule finalPriceRule venue fee

	used by
	complexTypes 
CDSwapPf ProductFamily


	source
	<xs:element name="specs">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="listed" minOccurs="0"/>
      <xs:element ref="aliasDesc" minOccurs="0"/>
      <xs:element ref="unitDesc" minOccurs="0"/>
      <xs:element ref="quoted" minOccurs="0"/>
      <xs:element ref="priceDesc" minOccurs="0"/>
      <xs:element ref="pointDesc" minOccurs="0"/>
      <xs:element ref="cabDesc" minOccurs="0"/>
      <xs:element ref="listDesc" minOccurs="0"/>
      <xs:element ref="flexDesc" minOccurs="0"/>
      <xs:element ref="strikeDesc" minOccurs="0"/>
      <xs:element ref="posLimit" minOccurs="0"/>
      <xs:element ref="setlDateRule" minOccurs="0"/>
      <xs:element ref="fdotRule" minOccurs="0"/>
      <xs:element ref="ldotRule" minOccurs="0"/>
      <xs:element ref="finalPriceRule" minOccurs="0"/>
      <xs:element ref="venue" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="fee" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element split
	diagram
	[image: image451.png]Fspit






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
NetClearingPosition NetPosition


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


element spo
	diagram
	[image: image452.png]Fspo






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
asomtr somtr


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


element sPointDef
	diagram
	[image: image453.png]point
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	properties
	content 
complex


	children
	point aggMeth sRate nMaxLoss

	used by
	element 
sSpread


	annotation
	documentation
Per-point scanning based spread definition. 'aggMeth' - SUM or MAX (0 or 1 with 0 being default); 'sRate' - spread rate (only required for SUM); 'nMaxLoss' – number of maximum losses to add (only required for MAX)


	source
	<xs:element name="sPointDef">
  <xs:annotation>
    <xs:documentation>Per-point scanning based spread definition. 'aggMeth' - SUM or MAX (0 or 1 with 0 being default); 'sRate' - spread rate (only required for SUM); 'nMaxLoss' – number of maximum losses to add (only required for MAX)</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="point"/>
      <xs:element name="aggMeth" type="xs:int" minOccurs="0"/>
      <xs:element name="sRate" type="xs:double" minOccurs="0"/>
      <xs:element name="nMaxLoss" type="xs:int" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element sPointDef/aggMeth
	diagram
	[image: image454.png]




	type
	xs:int

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="aggMeth" type="xs:int" minOccurs="0"/>


element sPointDef/sRate
	diagram
	[image: image455.png]




	type
	xs:double

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="sRate" type="xs:double" minOccurs="0"/>


element sPointDef/nMaxLoss
	diagram
	[image: image456.png]




	type
	xs:int

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="nMaxLoss" type="xs:int" minOccurs="0"/>


element spotChargeAdj
	diagram
	[image: image457.png]“spotChargeAd]
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	type
	xs:double

	properties
	content 
simple


	used by
	element 
ccPort


	annotation
	documentation
Additional component of the delivery (spot) charge, or adjustments to this charge.


	source
	<xs:element name="spotChargeAdj" type="xs:double">
  <xs:annotation>
    <xs:documentation>Additional component of the delivery (spot) charge, or adjustments to this charge.</xs:documentation>
  </xs:annotation>
</xs:element>


element spotMeth
	diagram
	[image: image458.png]potitetn






	type
	xs:string

	properties
	content 
simple


	used by
	element 
ccDef


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


element spotRate
	diagram
	[image: image459.png]spotRate






	properties
	content 
complex


	children
	r pe sprd outr

	used by
	element 
ccDef


	source
	<xs:element name="spotRate">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="r"/>
      <xs:element ref="pe"/>
      <xs:element ref="sprd"/>
      <xs:element ref="outr"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element sprCharge
	diagram
	[image: image460.png]“sprcharge
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	type
	xs:double

	properties
	content 
simple


	used by
	complexTypes 
CDSwap Cmb Fut Fwd


	annotation
	documentation
Spread Charge Rate for Credit Controls


	source
	<xs:element name="sprCharge" type="xs:double">
  <xs:annotation>
    <xs:documentation>Spread Charge Rate for Credit Controls</xs:documentation>
  </xs:annotation>
</xs:element>


element sprd
	diagram
	[image: image461.png]Fspra






	type
	xs:string

	properties
	content 
simple


	used by
	element 
spotRate


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


element spread
	diagram
	[image: image462.png]Fspread






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
clearSpread dSpread sSpread


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


element spreadType
	diagram
	[image: image463.png]spreadType
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	type
	SpreadType

	properties
	content 
simple


	used by
	element 
dSpread


	facets
	Kind 
Value 
Annotation
enumeration 
DEFAULT
enumeration 
DELATVOL


	annotation
	documentation
Indicates types of offsets used in this spread.


	source
	<xs:element name="spreadType" type="SpreadType">
  <xs:annotation>
    <xs:documentation>Indicates types of offsets used in this spread.</xs:documentation>
  </xs:annotation>
</xs:element>


element spv
	diagram
	[image: image464.png]Fsov.






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq portfolio


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


element sr
	diagram
	[image: image465.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
iaReq ietr nReq str


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


element srate
	diagram
	[image: image466.png]Fsrate






	type
	xs:string

	properties
	content 
simple


	used by
	element 
vmRate


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


element sreset
	diagram
	[image: image467.png]Fsreset






	type
	xs:string

	properties
	content 
simple


	used by
	element 
vmRate


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


element sSpread
	diagram
	[image: image468.png]




	properties
	content 
complex


	children
	spread isTargetReq numLegsReq applyFxRisk apportionRisk sPointDef rate sLeg

	used by
	elements 
interSpreads superSpreads


	source
	<xs:element name="sSpread">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="spread"/>
      <xs:element ref="isTargetReq" minOccurs="0"/>
      <xs:element ref="numLegsReq" minOccurs="0"/>
      <xs:element ref="applyFxRisk" minOccurs="0"/>
      <xs:element ref="apportionRisk" minOccurs="0"/>
      <xs:element ref="sPointDef" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="rate" maxOccurs="unbounded"/>
      <xs:element ref="sLeg" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element stdWeekend
	diagram
	[image: image469.png]




	properties
	content 
complex


	children
	dayCode

	used by
	element 
calDef


	source
	<xs:element name="stdWeekend">
  <xs:complexType>
    <xs:sequence>
      <xs:element name="dayCode" type="xs:string" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element stdWeekend/dayCode
	diagram
	[image: image470.png]




	type
	xs:string

	properties
	minOcc 
0
maxOcc 
unbounded
content 
simple


	source
	<xs:element name="dayCode" type="xs:string" minOccurs="0" maxOccurs="unbounded"/>


element str
	diagram
	[image: image471.png]




	properties
	content 
complex


	children
	tn sr as sv

	used by
	elements 
iaReq nlr nReq nsr


	source
	<xs:element name="str">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="tn"/>
      <xs:element ref="sr"/>
      <xs:element ref="as"/>
      <xs:element ref="sv" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element strikeCur
	diagram
	[image: image472.png]Fstrikecur






	type
	xs:string

	properties
	content 
simple


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


element strikeDesc
	diagram
	[image: image473.png]Fstrikedesc






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
specs venue


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


element strikeDl
	diagram
	[image: image474.png]Ftrikent






	type
	xs:string

	properties
	content 
simple


	used by
	complexType 
OptionPF


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


element strikeFmt
	diagram
	[image: image475.png]Fstrikermt






	type
	xs:string

	properties
	content 
simple


	used by
	complexType 
OptionPF


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


element subType
	diagram
	[image: image476.png]Fubtype






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
Debt EDebt Equity


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


element sumCCExLOV
	diagram
	[image: image477.png]Fsumccextov
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	type
	xs:double

	properties
	content 
simple


	used by
	elements 
grCurReq grOReq


	annotation
	documentation
Sum of excess long option values from combined commodities 


	source
	<xs:element name="sumCCExLOV" type="xs:double">
  <xs:annotation>
    <xs:documentation>Sum of excess long option values from combined commodities </xs:documentation>
  </xs:annotation>
</xs:element>


element sumCCReq
	diagram
	[image: image478.png]“sumCCReq

Sum of PB requrements for
bl oot
plstionrtie





	type
	xs:double

	properties
	content 
simple


	used by
	elements 
grCurReq grOReq


	annotation
	documentation
Sum of PB requirements for individual combined commodities


	source
	<xs:element name="sumCCReq" type="xs:double">
  <xs:annotation>
    <xs:documentation>Sum of PB requirements for individual combined commodities</xs:documentation>
  </xs:annotation>
</xs:element>


element superInterClearSpreads
	diagram
	[image: image479.png]superinterClearspreads GH—~~—E}






	properties
	content 
complex


	children
	dSpread

	used by
	elements 
businessFunction clearingOrg


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


element superSpreads
	diagram
	[image: image480.png]!
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	properties
	content 
complex


	children
	dSpread sSpread

	used by
	elements 
businessFunction clearingOrg


	source
	<xs:element name="superSpreads">
  <xs:complexType>
    <xs:choice minOccurs="0" maxOccurs="unbounded">
      <xs:element ref="dSpread"/>
      <xs:element ref="sSpread"/>
    </xs:choice>
  </xs:complexType>
</xs:element>


element sv
	diagram
	[image: image481.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq ietr portfolio str
complexTypes 
EquivalentDebtPosition GrossClearingPosition GrossPosition NetClearingPosition NetPosition


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


element svf
	diagram
	[image: image482.png]Fevt






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
opt series


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


element svp
	diagram
	[image: image483.png]Fsve.






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq portfolio


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


element svpt
	diagram
	[image: image484.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq portfolio


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


element svt
	diagram
	[image: image485.png]Fovt






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
ccPort curVal ecPort grReq portfolio
complexTypes 
EquivalentDebtPosition GrossClearingPosition GrossPosition NetClearingPosition NetPosition


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


element symbol
	diagram
	[image: image486.png]Fsymbor






	type
	xs:string

	properties
	content 
simple


	used by
	element 
currencyDef


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


element t
	diagram
	[image: image487.png]




	type
	xs:string

	properties
	content 
simple


	used by
	elements 
fut series
complexTypes 
CDSwap Fwd NonOptionContract


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


element tbn
	diagram
	[image: image488.png]Fion






	type
	xs:string

	properties
	content 
simple


	used by
	element 
tier


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


element tenor
	diagram
	[image: image489.png]tenor
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	properties
	content 
complex


	children
	tm val offset logret isValAnchor isHvarAnchor

	used by
	element 
zeroCurveData


	source
	<xs:element name="tenor">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="tm"/>
      <xs:element ref="val"/>
      <xs:element name="offset" type="xs:int"/>
      <xs:element name="logret" type="xs:double" minOccurs="0"/>
      <xs:element name="isValAnchor" type="xs:byte" minOccurs="0"/>
      <xs:element name="isHvarAnchor" type="xs:byte" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element tenor/offset
	diagram
	[image: image490.png]Fortset






	type
	xs:int

	properties
	content 
simple


	source
	<xs:element name="offset" type="xs:int"/>


element tenor/logret
	diagram
	[image: image491.png]




	type
	xs:double

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="logret" type="xs:double" minOccurs="0"/>


element tenor/isValAnchor
	diagram
	[image: image492.png]




	type
	xs:byte

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="isValAnchor" type="xs:byte" minOccurs="0"/>


element tenor/isHvarAnchor
	diagram
	[image: image493.png]




	type
	xs:byte

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="isHvarAnchor" type="xs:byte" minOccurs="0"/>


element tick
	diagram
	[image: image494.png]tick






	properties
	content 
complex


	children
	id val loVal hiVal desc

	used by
	elements 
fut series venue
complexTypes 
CDSwap Debt EDebt Equity Fut Fwd Phy


	source
	<xs:element name="tick">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="id" minOccurs="0"/>
      <xs:element ref="val"/>
      <xs:element ref="loVal" minOccurs="0"/>
      <xs:element ref="hiVal" minOccurs="0"/>
      <xs:element ref="desc" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element tickTypeDef
	diagram
	[image: image495.png]o
tiokTypeDet B3 ]3-{






	properties
	content 
complex


	children
	id name

	used by
	element 
definitions


	source
	<xs:element name="tickTypeDef">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="id"/>
      <xs:element ref="name"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element tier
	diagram
	[image: image496.png]tior






	properties
	content 
complex


	children
	tn sPe ePe tne tbn btn brk rate scanRate

	used by
	elements 
interTiers intraTiers rateTiers scanTiers somTiers


	source
	<xs:element name="tier">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="tn"/>
      <xs:element ref="sPe" minOccurs="0"/>
      <xs:element ref="ePe" minOccurs="0"/>
      <xs:element ref="tne" minOccurs="0"/>
      <xs:element ref="tbn" minOccurs="0"/>
      <xs:element ref="btn" minOccurs="0"/>
      <xs:element ref="brk" minOccurs="0"/>
      <xs:choice>
        <xs:choice>
          <xs:element ref="rate" minOccurs="0" maxOccurs="unbounded"/>
        </xs:choice>
        <xs:choice>
          <xs:element ref="scanRate" minOccurs="0" maxOccurs="unbounded"/>
        </xs:choice>
      </xs:choice>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element time
	diagram
	[image: image497.png]ime.






	type
	xs:string

	properties
	content 
simple


	used by
	element 
pointInTime


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


element tLeg
	diagram
	[image: image498.png]tleg






	properties
	content 
complex


	children
	cc tn rs i rate

	used by
	element 
dSpread


	source
	<xs:element name="tLeg">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="cc"/>
      <xs:element ref="tn"/>
      <xs:element ref="rs"/>
      <xs:element ref="i"/>
      <xs:element ref="rate" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element tm
	diagram
	[image: image499.png]Fim






	type
	xs:double

	properties
	content 
simple


	used by
	elements 
seed tenor


	source
	<xs:element name="tm" type="xs:double"/>


element tn
	diagram
	[image: image500.png]Fin






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
asomtr awayLeg homeLeg iatr ietr seed somtr str tier tLeg


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


element tne
	diagram
	[image: image501.png]Fine






	type
	xs:string

	properties
	content 
simple


	used by
	element 
tier


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


element toCur
	diagram
	[image: image502.png]Frocur






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
curConv fxHvarSet


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


element totalReq
	diagram
	[image: image503.png]Frotaieq






	type
	xs:double

	properties
	content 
simple


	used by
	elements 
grCurReq grOReq


	source
	<xs:element name="totalReq" type="xs:double"/>


element tr
	diagram
	[image: image504.png]Fir






	type
	xs:string

	properties
	content 
simple


	used by
	element 
ietr


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


element ts
	diagram
	[image: image505.png]Fis






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
lts ot


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


element type
	diagram
	[image: image506.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
undC
complexTypes 
Debt EDebt Equity


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


element undC
	diagram
	[image: image507.png]undc






	properties
	content 
complex


	children
	exch pfId cId s i legPriceFlag legPrice type

	used by
	elements 
bfSeries fut series
complexTypes 
CDSwap Cmb EDebt Fut Fwd


	source
	<xs:element name="undC">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="exch"/>
      <xs:element ref="pfId"/>
      <xs:element ref="cId"/>
      <xs:element ref="s"/>
      <xs:element ref="i"/>
      <xs:element name="legPriceFlag" type="LegPriceFlag" minOccurs="0"/>
      <xs:element ref="legPrice" minOccurs="0"/>
      <xs:element ref="type" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element undC/legPriceFlag
	diagram
	[image: image508.png]




	type
	LegPriceFlag

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	facets
	Kind 
Value 
Annotation
enumeration 
N
enumeration 
L
enumeration 
S+
enumeration 
S-


	source
	<xs:element name="legPriceFlag" type="LegPriceFlag" minOccurs="0"/>


element undHvarSetId
	diagram
	[image: image509.png]Fundhvarsetd






	type
	xs:int

	properties
	content 
simple


	used by
	element 
hvarSet


	source
	<xs:element name="undHvarSetId" type="xs:int"/>


element undPf
	diagram
	[image: image510.png]




	properties
	content 
complex


	children
	exch pfId pfCode pfType s i

	used by
	complexTypes 
CDSwapPf CmbPf EDebtPf FutPf FwdPf OptionPF


	source
	<xs:element name="undPf">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="exch"/>
      <xs:element ref="pfId"/>
      <xs:element ref="pfCode" minOccurs="0"/>
      <xs:element ref="pfType" minOccurs="0"/>
      <xs:element ref="s"/>
      <xs:element ref="i"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element unitDesc
	diagram
	[image: image511.png]Funitpesc






	type
	xs:string

	properties
	content 
simple


	used by
	element 
specs


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


element uom
	diagram
	[image: image512.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
ccDef
complexTypes 
CDSwapPf NonOptionPF OptionPF


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


element uomQty
	diagram
	[image: image513.png]somaty






	type
	xs:string

	properties
	content 
simple


	used by
	element 
ccDef
complexTypes 
CDSwapPf NonOptionPF OptionPF


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


element used
	diagram
	[image: image514.png]Fused






	type
	xs:int

	properties
	content 
simple


	used by
	complexType 
Asset


	source
	<xs:element name="used" type="xs:int"/>


element useLovPct
	diagram
	[image: image515.png]FuseLovpet






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
businessFunction ccDef clearingOrg


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


element useOTCRounding
	diagram
	[image: image516.png][FuseoTCRounding






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
CDSwapPf NonOptionPF OptionPF


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


element useRollNum
	diagram
	[image: image517.png][——
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	type
	xs:boolean

	properties
	content 
simple
default 
0


	used by
	element 
hvarSet


	annotation
	documentation
Indicating usage of rolling contract number to support Hvar in  ED, Treasuries, CCE


	source
	<xs:element name="useRollNum" type="xs:boolean" default="0">
  <xs:annotation>
    <xs:documentation>Indicating usage of rolling contract number to support Hvar in  ED, Treasuries, CCE</xs:documentation>
  </xs:annotation>
</xs:element>


element v
	diagram
	[image: image518.png]




	type
	xs:double

	properties
	content 
simple


	used by
	elements 
fut opt series
complexTypes 
CDSwap Debt EDebt Equity Fwd NonOptionContract Phy


	source
	<xs:element name="v" type="xs:double"/>


element val
	diagram
	[image: image519.png]




	type
	xs:double

	properties
	content 
simple


	used by
	elements 
adjRate concAdjRate div divRate fee fut intrRate opt pmpsRate rate seed tenor tick
complexTypes 
CDSwap Debt EDebt Equity Fwd NonOptionContract Phy


	annotation
	documentation
Value


	source
	<xs:element name="val" type="xs:double">
  <xs:annotation>
    <xs:documentation>Value</xs:documentation>
  </xs:annotation>
</xs:element>


element value
	diagram
	[image: image520.png]




	type
	xs:double

	properties
	content 
simple


	used by
	element 
acctSubType


	annotation
	documentation
Value


	source
	<xs:element name="value" type="xs:double">
  <xs:annotation>
    <xs:documentation>Value</xs:documentation>
  </xs:annotation>
</xs:element>


element valueMeth
	diagram
	[image: image521.png]Fraiuettetn






	type
	xs:string

	properties
	content 
simple


	used by
	complexTypes 
CDSwapPf NonOptionPF OptionPF


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


element venue
	diagram
	[image: image522.png]




	properties
	content 
complex


	children
	id hours listDesc flexDesc strikeDesc tick limits limitsDesc fdotRule ldotRule

	used by
	elements 
fut series specs
complexTypes 
CDSwap Debt EDebt Equity Fut Fwd Phy


	source
	<xs:element name="venue">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="id"/>
      <xs:element ref="hours" minOccurs="0"/>
      <xs:element ref="listDesc" minOccurs="0"/>
      <xs:element ref="flexDesc" minOccurs="0"/>
      <xs:element ref="strikeDesc" minOccurs="0"/>
      <xs:element ref="tick" minOccurs="0" maxOccurs="unbounded"/>
      <xs:element ref="limits" minOccurs="0"/>
      <xs:element ref="limitsDesc" minOccurs="0"/>
      <xs:element ref="fdotRule" minOccurs="0"/>
      <xs:element ref="ldotRule" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element venueDef
	diagram
	[image: image523.png]




	properties
	content 
complex


	children
	id name

	used by
	element 
definitions


	source
	<xs:element name="venueDef">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="id"/>
      <xs:element ref="name"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element vmRate
	diagram
	[image: image524.png]Firate.
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	properties
	content 
complex


	children
	r lrate lreset llthresh lhthresh srate sreset slthresh shthresh

	used by
	element 
ccDef


	source
	<xs:element name="vmRate">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="r"/>
      <xs:element ref="lrate"/>
      <xs:element ref="lreset"/>
      <xs:element ref="llthresh"/>
      <xs:element ref="lhthresh"/>
      <xs:element ref="srate"/>
      <xs:element ref="sreset"/>
      <xs:element ref="slthresh"/>
      <xs:element ref="shthresh"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element volRate
	diagram
	[image: image525.png]—EH
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	properties
	content 
complex


	children
	rate

	used by
	element 
dSpread


	annotation
	documentation
If "spreadType" in dSpread is DELTAVOL, this should contain volatility offset rates.


	source
	<xs:element name="volRate">
  <xs:annotation>
    <xs:documentation>If "spreadType" in dSpread is DELTAVOL, this should contain volatility offset rates.</xs:documentation>
  </xs:annotation>
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="rate" minOccurs="1" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element volScan
	diagram
	[image: image526.png]Froiscan






	type
	xs:double

	properties
	content 
simple


	used by
	element 
scanRate


	source
	<xs:element name="volScan" type="xs:double"/>


element volScanDef
	diagram
	[image: image527.png]




	properties
	content 
complex


	children
	mult numerator denominator

	used by
	elements 
deltaPointDef scanPointDef


	source
	<xs:element name="volScanDef">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="mult"/>
      <xs:element ref="numerator" minOccurs="0"/>
      <xs:element ref="denominator" minOccurs="0"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element volScanDown
	diagram
	[image: image528.png][Frolscanbown






	type
	xs:double

	properties
	content 
simple


	used by
	element 
scanRate


	source
	<xs:element name="volScanDown" type="xs:double"/>


element volScanDownPct
	diagram
	[image: image529.png][FrolscanbownPet






	type
	xs:double

	properties
	content 
simple


	used by
	element 
scanRate


	source
	<xs:element name="volScanDownPct" type="xs:double"/>


element volScanPct
	diagram
	[image: image530.png]Frotscanpet






	type
	xs:double

	properties
	content 
simple


	used by
	element 
scanRate


	source
	<xs:element name="volScanPct" type="xs:double"/>


element volSrc
	diagram
	[image: image531.png]Froisre






	type
	xs:string

	properties
	content 
simple


	used by
	element 
series


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


element volType
	diagram
	[image: image532.png]Frotype






	type
	xs:string

	properties
	content 
simple


	used by
	elements 
fut opt series
complexTypes 
CDSwap Debt EDebt Equity Fwd NonOptionContract Phy


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


element vr
	diagram
	[image: image533.png]




	type
	xs:string

	properties
	content 
simple


	used by
	element 
ietr


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


element weight
	diagram
	[image: image534.png]Fweignt






	type
	xs:double

	properties
	content 
simple


	used by
	elements 
deltaPointDef scanPointDef


	source
	<xs:element name="weight" type="xs:double"/>


element wfprMeth
	diagram
	[image: image535.png]Ftpritetn






	type
	xs:string

	properties
	content 
simple


	used by
	element 
ccDef


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


element wpr
	diagram
	[image: image536.png]wr






	type
	xs:string

	properties
	content 
simple


	used by
	element 
ietr


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


element zeroCurve
	diagram
	[image: image537.png]zeroCurve =






	properties
	content 
complex


	children
	id currency description zeroCurveData

	used by
	element 
clearingOrg


	source
	<xs:element name="zeroCurve">
  <xs:complexType>
    <xs:sequence>
      <xs:element ref="id"/>
      <xs:element ref="currency"/>
      <xs:element ref="description"/>
      <xs:element ref="zeroCurveData" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element zeroCurveData
	diagram
	[image: image538.png]ZeroCumeneta
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	properties
	content 
complex


	children
	isCurrent bDate tenor

	used by
	element 
zeroCurve


	source
	<xs:element name="zeroCurveData">
  <xs:complexType>
    <xs:sequence>
      <xs:element name="isCurrent" type="xs:byte" minOccurs="0"/>
      <xs:element ref="bDate"/>
      <xs:element ref="tenor" minOccurs="0" maxOccurs="unbounded"/>
    </xs:sequence>
  </xs:complexType>
</xs:element>


element zeroCurveData/isCurrent
	diagram
	[image: image539.png]




	type
	xs:byte

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="isCurrent" type="xs:byte" minOccurs="0"/>


complexType Asset
	diagram
	[image: image540.png]== ET
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	type
	extension of Position

	properties
	base 
Position


	children
	exch pfId cId net savings pbValue used

	used by
	element 
ccPort/asset


	source
	<xs:complexType name="Asset">
  <xs:complexContent>
    <xs:extension base="Position">
      <xs:sequence>
        <xs:element ref="net"/>
        <xs:element ref="savings" minOccurs="0"/>
        <xs:element ref="pbValue" minOccurs="0"/>
        <xs:element ref="used" minOccurs="0"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType CDSwap
	diagram
	[image: image541.png]cd
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	type
	extension of Contract

	properties
	base 
Contract


	children
	cId alias pe coupon p runSpread priceType dvas d v volType cvf val sc setlDate t fdot ldot fDeliv lDeliv undC sprCharge intrRate tick venue scanRate ra

	used by
	element 
CDSwapPf/CDSwap


	source
	<xs:complexType name="CDSwap">
  <xs:complexContent>
    <xs:extension base="Contract">
      <xs:sequence>
        <xs:element ref="pe"/>
        <xs:element ref="coupon"/>
        <xs:element ref="p" minOccurs="0"/>
        <xs:element ref="runSpread" minOccurs="0"/>
        <xs:element ref="priceType" minOccurs="0"/>
        <xs:element ref="dvas" minOccurs="0"/>
        <xs:element ref="d" minOccurs="0"/>
        <xs:element ref="v" minOccurs="0"/>
        <xs:element ref="volType" minOccurs="0"/>
        <xs:element ref="cvf" minOccurs="0"/>
        <xs:element ref="val" minOccurs="0"/>
        <xs:element ref="sc" minOccurs="0"/>
        <xs:element ref="setlDate" minOccurs="0"/>
        <xs:element ref="t" minOccurs="0"/>
        <xs:element ref="fdot" minOccurs="0"/>
        <xs:element ref="ldot" minOccurs="0"/>
        <xs:element ref="fDeliv" minOccurs="0"/>
        <xs:element ref="lDeliv" minOccurs="0"/>
        <xs:element ref="undC" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="sprCharge" minOccurs="0"/>
        <xs:element ref="intrRate" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="tick" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="venue" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="scanRate" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="ra" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType CDSwapPf
	diagram
	[image: image542.png]fena
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	children
	pfId pfCode CDSubType CDSIsIG domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt couponDl runSpreadDl sector bidAskSprd pv01 recoveryRate valueMeth priceMeth setlMeth useOTCRounding positionsAllowed undPf CDSwap

	used by
	element 
exchange/CDSwapPf


	source
	<xs:complexType name="CDSwapPf">
  <xs:sequence>
    <xs:element ref="pfId"/>
    <xs:element ref="pfCode"/>
    <xs:element name="CDSubType" type="xs:string"/>
    <xs:element name="CDSIsIG" type="xs:string" minOccurs="0"/>
    <xs:element ref="domain" minOccurs="0"/>
    <xs:element ref="specs" minOccurs="0"/>
    <xs:element ref="group" minOccurs="0" maxOccurs="unbounded"/>
    <xs:element ref="alias" minOccurs="0" maxOccurs="unbounded"/>
    <xs:element ref="name" minOccurs="0"/>
    <xs:element ref="currency"/>
    <xs:element ref="contractSize" minOccurs="0"/>
    <xs:element ref="uomQty" minOccurs="0"/>
    <xs:element ref="uom" minOccurs="0"/>
    <xs:element ref="cvf" minOccurs="0"/>
    <xs:element ref="eqPosFactor" minOccurs="0"/>
    <xs:element ref="notionAmt" minOccurs="0"/>
    <xs:element ref="priceDl" minOccurs="0"/>
    <xs:element ref="priceFmt" minOccurs="0"/>
    <xs:element ref="couponDl" minOccurs="0"/>
    <xs:element ref="runSpreadDl" minOccurs="0"/>
    <xs:element ref="sector" minOccurs="0"/>
    <xs:element name="bidAskSprd" type="xs:double" minOccurs="0"/>
    <xs:element name="pv01" type="xs:double" minOccurs="0"/>
    <xs:element ref="recoveryRate" minOccurs="0"/>
    <xs:element ref="valueMeth"/>
    <xs:element ref="priceMeth" minOccurs="0"/>
    <xs:element ref="setlMeth" minOccurs="0"/>
    <xs:element ref="useOTCRounding" minOccurs="0"/>
    <xs:element ref="positionsAllowed" minOccurs="0"/>
    <xs:element ref="undPf" minOccurs="0" maxOccurs="unbounded"/>
    <xs:element name="CDSwap" type="CDSwap" minOccurs="0" maxOccurs="unbounded"/>
  </xs:sequence>
</xs:complexType>


element CDSwapPf/CDSubType
	diagram
	[image: image543.png]Fcosubtype






	type
	xs:string

	properties
	content 
simple


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


element CDSwapPf/CDSIsIG
	diagram
	[image: image544.png]




	type
	xs:string

	properties
	minOcc 
0
maxOcc 
1
content 
simple


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


element CDSwapPf/bidAskSprd
	diagram
	[image: image545.png]




	type
	xs:double

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="bidAskSprd" type="xs:double" minOccurs="0"/>


element CDSwapPf/pv01
	diagram
	[image: image546.png]




	type
	xs:double

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="pv01" type="xs:double" minOccurs="0"/>


element CDSwapPf/CDSwap
	diagram
	[image: image547.png]




	type
	CDSwap

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	cId alias pe coupon p runSpread priceType dvas d v volType cvf val sc setlDate t fdot ldot fDeliv lDeliv undC sprCharge intrRate tick venue scanRate ra

	source
	<xs:element name="CDSwap" type="CDSwap" minOccurs="0" maxOccurs="unbounded"/>


complexType Cmb
	diagram
	[image: image548.png]




	type
	extension of NonOptionContract

	properties
	base 
NonOptionContract


	children
	cId alias pe p priceType dvas d v volType cvf val sc setlDate t fdot ldot fDeliv lDeliv undC sprCharge scanRate ra

	used by
	element 
CmbPf/cmb


	source
	<xs:complexType name="Cmb">
  <xs:complexContent>
    <xs:extension base="NonOptionContract">
      <xs:sequence>
        <xs:element ref="undC" maxOccurs="unbounded"/>
        <xs:element ref="sprCharge" minOccurs="0"/>
        <xs:element ref="scanRate" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="ra" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType CmbPf
	diagram
	[image: image549.png]




	type
	extension of NonOptionPF

	properties
	base 
NonOptionPF


	children
	pfId pfCode domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt valueMeth priceMeth setlMeth useOTCRounding positionsAllowed undPf cmb

	used by
	element 
exchange/cmbPf


	source
	<xs:complexType name="CmbPf">
  <xs:complexContent>
    <xs:extension base="NonOptionPF">
      <xs:sequence>
        <xs:element ref="undPf" minOccurs="1" maxOccurs="unbounded"/>
        <xs:element name="cmb" type="Cmb" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


element CmbPf/cmb
	diagram
	[image: image550.png]




	type
	Cmb

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	cId alias pe p priceType dvas d v volType cvf val sc setlDate t fdot ldot fDeliv lDeliv undC sprCharge scanRate ra

	source
	<xs:element name="cmb" type="Cmb" minOccurs="0" maxOccurs="unbounded"/>


complexType Contract
	diagram
	[image: image551.png]Coneac 10 rumber

The sias s parar vake
forrefaring o he prodct
Famy o o,
rodcs famiy and each
conac may have ane o
e siet damencs wich
comes immadcaly shes the
Gomain





	properties
	abstract 
true


	children
	cId alias

	used by
	complexTypes 
CDSwap Debt EDebt Equity Fwd NonOptionContract Phy


	source
	<xs:complexType name="Contract" abstract="true">
  <xs:sequence>
    <xs:element ref="cId"/>
    <xs:element ref="alias" minOccurs="0" maxOccurs="unbounded"/>
  </xs:sequence>
</xs:complexType>


complexType Debt
	diagram
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	type
	extension of Contract

	properties
	base 
Contract


	children
	cId alias cusip isin pe p priceType d v volType cvf val sc desc type subType setlDate cpnRate cpnFreq cpnNextDate cpnLastDate accruedIntr duration lbe tick venue scanRate ra

	used by
	element 
DebtPf/debt


	source
	<xs:complexType name="Debt">
  <xs:complexContent>
    <xs:extension base="Contract">
      <xs:sequence>
        <xs:choice>
          <xs:choice>
            <xs:element ref="cusip"/>
            <xs:element ref="isin"/>
          </xs:choice>
        </xs:choice>
        <xs:element ref="pe" minOccurs="0"/>
        <xs:element ref="p" minOccurs="0"/>
        <xs:element ref="priceType" minOccurs="0"/>
        <xs:element ref="d" minOccurs="0"/>
        <xs:element ref="v" minOccurs="0"/>
        <xs:element ref="volType" minOccurs="0"/>
        <xs:element ref="cvf" minOccurs="0"/>
        <xs:element ref="val" minOccurs="0"/>
        <xs:element ref="sc" minOccurs="0"/>
        <xs:element ref="desc" minOccurs="0"/>
        <xs:element ref="type" minOccurs="0"/>
        <xs:element ref="subType" minOccurs="0"/>
        <xs:element ref="setlDate" minOccurs="0"/>
        <xs:element ref="cpnRate" minOccurs="0"/>
        <xs:element ref="cpnFreq" minOccurs="0"/>
        <xs:element ref="cpnNextDate" minOccurs="0"/>
        <xs:element ref="cpnLastDate" minOccurs="0"/>
        <xs:element ref="accruedIntr"/>
        <xs:element ref="duration" minOccurs="0"/>
        <xs:element ref="lbe" minOccurs="0"/>
        <xs:element ref="tick" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="venue" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="scanRate" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="ra" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType DebtPf
	diagram
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	type
	extension of NonOptionPF

	properties
	base 
NonOptionPF


	children
	pfId pfCode domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt valueMeth priceMeth setlMeth useOTCRounding positionsAllowed country debt

	used by
	element 
exchange/debtPf


	source
	<xs:complexType name="DebtPf">
  <xs:complexContent>
    <xs:extension base="NonOptionPF">
      <xs:sequence>
        <xs:element ref="country"/>
        <xs:element name="debt" type="Debt" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


element DebtPf/debt
	diagram
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	type
	Debt

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	cId alias cusip isin pe p priceType d v volType cvf val sc desc type subType setlDate cpnRate cpnFreq cpnNextDate cpnLastDate accruedIntr duration lbe tick venue scanRate ra

	source
	<xs:element name="debt" type="Debt" minOccurs="0" maxOccurs="unbounded"/>


complexType EDebt
	diagram
	[image: image555.png]| oa
E)af [

[Facoruedintr






	type
	extension of Contract

	properties
	base 
Contract


	children
	cId alias cusip isin pe p priceType d v volType cvf val sc desc type subType setlDate cpnRate cpnFreq cpnNextDate cpnLastDate accruedIntr duration lbe futEqFactor undC tick venue

	used by
	element 
EDebtPf/eDebt


	source
	<xs:complexType name="EDebt">
  <xs:complexContent>
    <xs:extension base="Contract">
      <xs:sequence>
        <xs:choice>
          <xs:choice>
            <xs:element ref="cusip"/>
            <xs:element ref="isin"/>
          </xs:choice>
        </xs:choice>
        <xs:element ref="pe" minOccurs="0"/>
        <xs:element ref="p" minOccurs="0"/>
        <xs:element ref="priceType" minOccurs="0"/>
        <xs:element ref="d" minOccurs="0"/>
        <xs:element ref="v" minOccurs="0"/>
        <xs:element ref="volType" minOccurs="0"/>
        <xs:element ref="cvf" minOccurs="0"/>
        <xs:element ref="val" minOccurs="0"/>
        <xs:element ref="sc" minOccurs="0"/>
        <xs:element ref="desc" minOccurs="0"/>
        <xs:element ref="type" minOccurs="0"/>
        <xs:element ref="subType" minOccurs="0"/>
        <xs:element ref="setlDate" minOccurs="0"/>
        <xs:element ref="cpnRate" minOccurs="0"/>
        <xs:element ref="cpnFreq" minOccurs="0"/>
        <xs:element ref="cpnNextDate" minOccurs="0"/>
        <xs:element ref="cpnLastDate" minOccurs="0"/>
        <xs:element ref="accruedIntr"/>
        <xs:element ref="duration" minOccurs="0"/>
        <xs:element ref="lbe" minOccurs="0"/>
        <xs:element ref="futEqFactor"/>
        <xs:element ref="undC" maxOccurs="unbounded"/>
        <xs:element ref="tick" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="venue" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType EDebtPf
	diagram
	[image: image556.png]NonOptionPF (extension

Fona

- Faluettetn

pricelieth |






	type
	extension of NonOptionPF

	properties
	base 
NonOptionPF


	children
	pfId pfCode domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt valueMeth priceMeth setlMeth useOTCRounding positionsAllowed country undPf eDebt

	used by
	element 
exchange/eDebtPf


	source
	<xs:complexType name="EDebtPf">
  <xs:complexContent>
    <xs:extension base="NonOptionPF">
      <xs:sequence>
        <xs:element ref="country"/>
        <xs:element ref="undPf"/>
        <xs:element name="eDebt" type="EDebt" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


element EDebtPf/eDebt
	diagram
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	type
	EDebt

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	cId alias cusip isin pe p priceType d v volType cvf val sc desc type subType setlDate cpnRate cpnFreq cpnNextDate cpnLastDate accruedIntr duration lbe futEqFactor undC tick venue

	source
	<xs:element name="eDebt" type="EDebt" minOccurs="0" maxOccurs="unbounded"/>


complexType Equity
	diagram
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	type
	extension of Contract

	properties
	base 
Contract


	children
	cId alias cusip isin pe p priceType d v volType cvf val sc desc type subType divRate haircut haircutRsv tick venue scanRate ra

	used by
	element 
EquityPf/equity


	annotation
	documentation
Equity contract


	source
	<xs:complexType name="Equity">
  <xs:annotation>
    <xs:documentation>Equity contract</xs:documentation>
  </xs:annotation>
  <xs:complexContent>
    <xs:extension base="Contract">
      <xs:sequence>
        <xs:choice>
          <xs:choice>
            <xs:element ref="cusip"/>
            <xs:element ref="isin"/>
          </xs:choice>
        </xs:choice>
        <xs:element ref="pe" minOccurs="0"/>
        <xs:element ref="p" minOccurs="0"/>
        <xs:element ref="priceType" minOccurs="0"/>
        <xs:element ref="d" minOccurs="0"/>
        <xs:element ref="v" minOccurs="0"/>
        <xs:element ref="volType" minOccurs="0"/>
        <xs:element ref="cvf" minOccurs="0"/>
        <xs:element ref="val" minOccurs="0"/>
        <xs:element ref="sc" minOccurs="0"/>
        <xs:element ref="desc" minOccurs="0"/>
        <xs:element ref="type" minOccurs="0"/>
        <xs:element ref="subType" minOccurs="0"/>
        <xs:element ref="divRate" minOccurs="0"/>
        <xs:element ref="haircut" minOccurs="0"/>
        <xs:element ref="haircutRsv" minOccurs="0"/>
        <xs:element ref="tick" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="venue" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="scanRate" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="ra" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType EquityPf
	diagram
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	type
	extension of NonOptionPF

	properties
	base 
NonOptionPF


	children
	pfId pfCode domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt valueMeth priceMeth setlMeth useOTCRounding positionsAllowed country equity

	used by
	element 
exchange/equityPf


	annotation
	documentation
Equity Product Family


	source
	<xs:complexType name="EquityPf">
  <xs:annotation>
    <xs:documentation>Equity Product Family</xs:documentation>
  </xs:annotation>
  <xs:complexContent>
    <xs:extension base="NonOptionPF">
      <xs:sequence>
        <xs:element ref="country"/>
        <xs:element name="equity" type="Equity" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


element EquityPf/equity
	diagram
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	type
	Equity

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	cId alias cusip isin pe p priceType d v volType cvf val sc desc type subType divRate haircut haircutRsv tick venue scanRate ra

	source
	<xs:element name="equity" type="Equity" minOccurs="0" maxOccurs="unbounded"/>


complexType EquivalentDebtPosition
	diagram
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	type
	extension of Position

	properties
	base 
Position


	children
	exch pfId cId no nrps nrpn sv svt ote pl

	used by
	element 
ccPort/edp


	annotation
	documentation
Equivalent Debt Position 


	source
	<xs:complexType name="EquivalentDebtPosition">
  <xs:annotation>
    <xs:documentation>Equivalent Debt Position </xs:documentation>
  </xs:annotation>
  <xs:complexContent>
    <xs:extension base="Position">
      <xs:sequence>
        <xs:element ref="no"/>
        <xs:element ref="nrps"/>
        <xs:element ref="nrpn"/>
        <xs:element ref="sv" minOccurs="0"/>
        <xs:element ref="svt" minOccurs="0"/>
        <xs:element ref="ote" minOccurs="0"/>
        <xs:element ref="pl" minOccurs="0"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType Fut
	diagram
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	type
	extension of NonOptionContract

	properties
	base 
NonOptionContract


	children
	cId alias pe p priceType dvas d v volType cvf val sc setlDate t fdot ldot fDeliv lDeliv undC sprCharge intrRate tick venue scanRate ra

	used by
	element 
FutPf/fut


	source
	<xs:complexType name="Fut">
  <xs:complexContent>
    <xs:extension base="NonOptionContract">
      <xs:sequence>
        <xs:element ref="undC"/>
        <xs:element ref="sprCharge" minOccurs="0"/>
        <xs:element ref="intrRate" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="tick" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="venue" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="scanRate" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="ra" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType FutPf
	diagram
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	type
	extension of NonOptionPF

	properties
	base 
NonOptionPF


	children
	pfId pfCode domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt valueMeth priceMeth setlMeth useOTCRounding positionsAllowed undPf fut

	used by
	element 
exchange/futPf


	annotation
	documentation
Futures Product Family


	source
	<xs:complexType name="FutPf">
  <xs:annotation>
    <xs:documentation>Futures Product Family</xs:documentation>
  </xs:annotation>
  <xs:complexContent>
    <xs:extension base="NonOptionPF">
      <xs:sequence>
        <xs:element ref="undPf"/>
        <xs:element name="fut" type="Fut" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


element FutPf/fut
	diagram
	[image: image564.png]




	type
	Fut

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	cId alias pe p priceType dvas d v volType cvf val sc setlDate t fdot ldot fDeliv lDeliv undC sprCharge intrRate tick venue scanRate ra

	source
	<xs:element name="fut" type="Fut" minOccurs="0" maxOccurs="unbounded"/>


complexType Fwd
	diagram
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	type
	extension of Contract

	properties
	base 
Contract


	children
	cId alias pe p priceType dvas d v volType cvf discFactor val sc setlDate t fdot ldot fDeliv lDeliv undC sprCharge intrRate tick venue scanRate ra

	used by
	element 
FwdPf/fwd


	source
	<xs:complexType name="Fwd">
  <xs:complexContent>
    <xs:extension base="Contract">
      <xs:sequence>
        <xs:element ref="pe"/>
        <xs:element ref="p" minOccurs="0"/>
        <xs:element ref="priceType" minOccurs="0"/>
        <xs:element ref="dvas" minOccurs="0"/>
        <xs:element ref="d" minOccurs="0"/>
        <xs:element ref="v" minOccurs="0"/>
        <xs:element ref="volType" minOccurs="0"/>
        <xs:element ref="cvf" minOccurs="0"/>
        <xs:element ref="discFactor" minOccurs="0"/>
        <xs:element ref="val" minOccurs="0"/>
        <xs:element ref="sc" minOccurs="0"/>
        <xs:element ref="setlDate" minOccurs="0"/>
        <xs:element ref="t" minOccurs="0"/>
        <xs:element ref="fdot" minOccurs="0"/>
        <xs:element ref="ldot" minOccurs="0"/>
        <xs:element ref="fDeliv" minOccurs="0"/>
        <xs:element ref="lDeliv" minOccurs="0"/>
        <xs:element ref="undC"/>
        <xs:element ref="sprCharge" minOccurs="0"/>
        <xs:element ref="intrRate" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="tick" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="venue" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="scanRate" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="ra" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType FwdPf
	diagram
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	type
	extension of NonOptionPF

	properties
	base 
NonOptionPF


	children
	pfId pfCode domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt valueMeth priceMeth setlMeth useOTCRounding positionsAllowed undPf fwd

	used by
	element 
exchange/fwdPf


	source
	<xs:complexType name="FwdPf">
  <xs:complexContent>
    <xs:extension base="NonOptionPF">
      <xs:sequence>
        <xs:element ref="undPf"/>
        <xs:element name="fwd" type="Fwd" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


element FwdPf/fwd
	diagram
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	type
	Fwd

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	cId alias pe p priceType dvas d v volType cvf discFactor val sc setlDate t fdot ldot fDeliv lDeliv undC sprCharge intrRate tick venue scanRate ra

	source
	<xs:element name="fwd" type="Fwd" minOccurs="0" maxOccurs="unbounded"/>


complexType GrossClearingPosition
	diagram
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	type
	extension of Position

	properties
	base 
Position


	children
	exch pfId cId long short iaLong iaShort ialEquiv iasEquiv ialSplit iasSplit ieLong ieShort ielEquiv iesEquiv ielSplit iesSplit nl ns nlEquiv nsEquiv nlSplit nsSplit sv svt ote pl

	used by
	element 
ccPort/gcp


	source
	<xs:complexType name="GrossClearingPosition">
  <xs:complexContent>
    <xs:extension base="Position">
      <xs:sequence>
        <xs:element ref="long"/>
        <xs:element ref="short"/>
        <xs:element ref="iaLong" minOccurs="0"/>
        <xs:element ref="iaShort" minOccurs="0"/>
        <xs:element ref="ialEquiv" minOccurs="0"/>
        <xs:element ref="iasEquiv" minOccurs="0"/>
        <xs:element ref="ialSplit" minOccurs="0"/>
        <xs:element ref="iasSplit" minOccurs="0"/>
        <xs:element ref="ieLong" minOccurs="0"/>
        <xs:element ref="ieShort" minOccurs="0"/>
        <xs:element ref="ielEquiv" minOccurs="0"/>
        <xs:element ref="iesEquiv" minOccurs="0"/>
        <xs:element ref="ielSplit" minOccurs="0"/>
        <xs:element ref="iesSplit" minOccurs="0"/>
        <xs:element ref="nl" minOccurs="0"/>
        <xs:element ref="ns" minOccurs="0"/>
        <xs:element ref="nlEquiv" minOccurs="0"/>
        <xs:element ref="nsEquiv" minOccurs="0"/>
        <xs:element ref="nlSplit" minOccurs="0"/>
        <xs:element ref="nsSplit" minOccurs="0"/>
        <xs:element ref="sv" minOccurs="0"/>
        <xs:element ref="svt" minOccurs="0"/>
        <xs:element ref="ote" minOccurs="0"/>
        <xs:element ref="pl" minOccurs="0"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType GrossPosition
	diagram
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	type
	extension of Position

	properties
	base 
Position


	children
	exch pfId cId long short nl ns nlEquiv nsEquiv nlSplit nsSplit ots otss aots sv svt ote pl

	used by
	element 
ccPort/gp


	source
	<xs:complexType name="GrossPosition">
  <xs:complexContent>
    <xs:extension base="Position">
      <xs:sequence>
        <xs:element ref="long"/>
        <xs:element ref="short"/>
        <xs:element ref="nl" minOccurs="0"/>
        <xs:element ref="ns" minOccurs="0"/>
        <xs:element ref="nlEquiv" minOccurs="0"/>
        <xs:element ref="nsEquiv" minOccurs="0"/>
        <xs:element ref="nlSplit" minOccurs="0"/>
        <xs:element ref="nsSplit" minOccurs="0"/>
        <xs:element ref="ots" minOccurs="0"/>
        <xs:element ref="otss" minOccurs="0"/>
        <xs:element ref="aots" minOccurs="0"/>
        <xs:element ref="sv" minOccurs="0"/>
        <xs:element ref="svt" minOccurs="0"/>
        <xs:element ref="ote" minOccurs="0"/>
        <xs:element ref="pl" minOccurs="0"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType IGHY
	diagram
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	children
	dst dstExponent dstFloor capPct bidAskFloor concCoeficient concExponent concIntercept concScale curveShockPct

	used by
	elements 
sectorDef/hy sectorDef/ig


	source
	<xs:complexType name="IGHY">
  <xs:sequence>
    <xs:element name="dst" type="xs:double"/>
    <xs:element name="dstExponent" type="xs:double"/>
    <xs:element name="dstFloor" type="xs:double"/>
    <xs:element name="capPct" type="xs:double"/>
    <xs:element name="bidAskFloor" type="xs:double"/>
    <xs:element name="concCoeficient" type="xs:double"/>
    <xs:element name="concExponent" type="xs:double"/>
    <xs:element name="concIntercept" type="xs:double"/>
    <xs:element name="concScale" type="xs:double"/>
    <xs:element name="curveShockPct" type="xs:double"/>
  </xs:sequence>
</xs:complexType>


element IGHY/dst
	diagram
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	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="dst" type="xs:double"/>


element IGHY/dstExponent
	diagram
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	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="dstExponent" type="xs:double"/>


element IGHY/dstFloor
	diagram
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	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="dstFloor" type="xs:double"/>


element IGHY/capPct
	diagram
	[image: image574.png]capPot






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="capPct" type="xs:double"/>


element IGHY/bidAskFloor
	diagram
	[image: image575.png]FhidaskFioor






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="bidAskFloor" type="xs:double"/>


element IGHY/concCoeficient
	diagram
	[image: image576.png][FeoncCoeficient






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="concCoeficient" type="xs:double"/>


element IGHY/concExponent
	diagram
	[image: image577.png][Feoncexponent






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="concExponent" type="xs:double"/>


element IGHY/concIntercept
	diagram
	[image: image578.png]Feoncintercept






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="concIntercept" type="xs:double"/>


element IGHY/concScale
	diagram
	[image: image579.png][Feoncscale






	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="concScale" type="xs:double"/>


element IGHY/curveShockPct
	diagram
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	type
	xs:double

	properties
	content 
simple


	source
	<xs:element name="curveShockPct" type="xs:double"/>


complexType InitialStub
	diagram
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	children
	firstRegPerStartDate rate

	used by
	element 
IRSwapLeg/initialStub


	source
	<xs:complexType name="InitialStub">
  <xs:sequence>
    <xs:element name="firstRegPerStartDate" type="xs:string"/>
    <xs:element name="rate" type="xs:double"/>
  </xs:sequence>
</xs:complexType>


element InitialStub/firstRegPerStartDate
	diagram
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	type
	xs:string

	properties
	content 
simple


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


element InitialStub/rate
	diagram
	[image: image583.png]Frate






	type
	xs:double

	properties
	content 
simple


	used by
	elements 
basisRates dSpread homeLeg pLeg rpLeg sLeg sSpread tier tLeg volRate


	source
	<xs:element name="rate" type="xs:double"/>


complexType IrsCal
	diagram
	[image: image584.png]




	children
	calCode

	used by
	elements 
IRSwapLeg/calcPerAdjCal IRSwapLeg/fixingDateCal IRSwapLeg/matDateAdjCal IRSwapLeg/payAdjCal IRSwapLeg/resetDateAdjCal


	source
	<xs:complexType name="IrsCal">
  <xs:sequence>
    <xs:element name="calCode" type="xs:string" minOccurs="0" maxOccurs="unbounded"/>
  </xs:sequence>
</xs:complexType>


element IrsCal/calCode
	diagram
	[image: image585.png]




	type
	xs:string

	properties
	minOcc 
0
maxOcc 
unbounded
content 
simple


	source
	<xs:element name="calCode" type="xs:string" minOccurs="0" maxOccurs="unbounded"/>


complexType IRSwap
	diagram
	[image: image586.png]




	type
	extension of NonOptionContract

	properties
	base 
NonOptionContract


	children
	cId alias pe p priceType dvas d v volType cvf val sc setlDate t fdot ldot fDeliv lDeliv floatLeg fixedLeg ra

	used by
	element 
IRSwapPf/IRSwap


	source
	<xs:complexType name="IRSwap">
  <xs:complexContent>
    <xs:extension base="NonOptionContract">
      <xs:sequence>
        <xs:element name="floatLeg" type="IRSwapLeg"/>
        <xs:element name="fixedLeg" type="IRSwapLeg"/>
        <xs:element ref="ra" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


element IRSwap/floatLeg
	diagram
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	type
	IRSwapLeg

	properties
	content 
complex


	children
	currency startDate matDate matAdjBusDayConv matDateAdjCal notional rollConv fixedRate payFreq payRelTo payAdjBusDayConv payAdjCal dayCount index indexTenor spread calcPerAdjBusDayConv calcPerAdjCal calcFreq compMethod fixingDateOffset fixingDayType fixingDateBusDayConv fixingDateCal resetFreq resetRelTo resetDateAdjDayConv resetDateAdjCal currentPeriodRate accruedInt initialStub

	source
	<xs:element name="floatLeg" type="IRSwapLeg"/>


element IRSwap/fixedLeg
	diagram
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	type
	IRSwapLeg

	properties
	content 
complex


	children
	currency startDate matDate matAdjBusDayConv matDateAdjCal notional rollConv fixedRate payFreq payRelTo payAdjBusDayConv payAdjCal dayCount index indexTenor spread calcPerAdjBusDayConv calcPerAdjCal calcFreq compMethod fixingDateOffset fixingDayType fixingDateBusDayConv fixingDateCal resetFreq resetRelTo resetDateAdjDayConv resetDateAdjCal currentPeriodRate accruedInt initialStub

	source
	<xs:element name="fixedLeg" type="IRSwapLeg"/>


complexType IRSwapLeg
	diagram
	[image: image589.png](e &)






	children
	currency startDate matDate matAdjBusDayConv matDateAdjCal notional rollConv fixedRate payFreq payRelTo payAdjBusDayConv payAdjCal dayCount index indexTenor spread calcPerAdjBusDayConv calcPerAdjCal calcFreq compMethod fixingDateOffset fixingDayType fixingDateBusDayConv fixingDateCal resetFreq resetRelTo resetDateAdjDayConv resetDateAdjCal currentPeriodRate accruedInt initialStub

	used by
	elements 
IRSwap/fixedLeg SP/fixedLeg IRSwap/floatLeg SP/floatLeg


	source
	<xs:complexType name="IRSwapLeg">
  <xs:sequence>
    <xs:element ref="currency" minOccurs="0"/>
    <xs:element name="startDate" type="xs:string"/>
    <xs:element name="matDate" type="xs:string"/>
    <xs:element name="matAdjBusDayConv" type="xs:string" minOccurs="0"/>
    <xs:element name="matDateAdjCal" type="IrsCal"/>
    <xs:element name="notional" type="xs:double" minOccurs="0"/>
    <xs:element name="rollConv" type="xs:string"/>
    <xs:element name="fixedRate" type="xs:double" minOccurs="0"/>
    <xs:element ref="payFreq" minOccurs="0"/>
    <xs:element name="payRelTo" type="xs:string"/>
    <xs:element name="payAdjBusDayConv" type="xs:string"/>
    <xs:element name="payAdjCal" type="IrsCal"/>
    <xs:element name="dayCount" type="xs:string"/>
    <xs:element ref="index" minOccurs="0"/>
    <xs:element ref="indexTenor" minOccurs="0"/>
    <xs:element name="spread" type="xs:double" minOccurs="0"/>
    <xs:element name="calcPerAdjBusDayConv" type="xs:string"/>
    <xs:element name="calcPerAdjCal" type="IrsCal"/>
    <xs:element ref="calcFreq" minOccurs="0"/>
    <xs:element name="compMethod" type="xs:string"/>
    <xs:element name="fixingDateOffset" type="xs:string" minOccurs="0"/>
    <xs:element name="fixingDayType" type="xs:string" minOccurs="0"/>
    <xs:element name="fixingDateBusDayConv" type="xs:string" minOccurs="0"/>
    <xs:element name="fixingDateCal" type="IrsCal" minOccurs="0"/>
    <xs:element name="resetFreq" type="xs:string" minOccurs="0"/>
    <xs:element name="resetRelTo" type="xs:string" minOccurs="0"/>
    <xs:element name="resetDateAdjDayConv" type="xs:string" minOccurs="0"/>
    <xs:element name="resetDateAdjCal" type="IrsCal" minOccurs="0"/>
    <xs:element name="currentPeriodRate" type="xs:double" minOccurs="0"/>
    <xs:element name="accruedInt" type="xs:double" minOccurs="0"/>
    <xs:element name="initialStub" type="InitialStub" minOccurs="0"/>
  </xs:sequence>
</xs:complexType>


element IRSwapLeg/startDate
	diagram
	[image: image590.png]Fstartbate






	type
	xs:string

	properties
	content 
simple


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


element IRSwapLeg/matDate
	diagram
	[image: image591.png]Frmatpate






	type
	xs:string

	properties
	content 
simple


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


element IRSwapLeg/matAdjBusDayConv
	diagram
	[image: image592.png]




	type
	xs:string

	properties
	minOcc 
0
maxOcc 
1
content 
simple


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


element IRSwapLeg/matDateAdjCal
	diagram
	[image: image593.png][ rsca






	type
	IrsCal

	properties
	content 
complex


	children
	calCode

	source
	<xs:element name="matDateAdjCal" type="IrsCal"/>


element IRSwapLeg/notional
	diagram
	[image: image594.png]




	type
	xs:double

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="notional" type="xs:double" minOccurs="0"/>


element IRSwapLeg/rollConv
	diagram
	[image: image595.png]Froiicony,






	type
	xs:string

	properties
	content 
simple


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


element IRSwapLeg/fixedRate
	diagram
	[image: image596.png]




	type
	xs:double

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="fixedRate" type="xs:double" minOccurs="0"/>


element IRSwapLeg/payRelTo
	diagram
	[image: image597.png]Frayrermo






	type
	xs:string

	properties
	content 
simple


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


element IRSwapLeg/payAdjBusDayConv
	diagram
	[image: image598.png]payAdjBusDayConv.






	type
	xs:string

	properties
	content 
simple


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


element IRSwapLeg/payAdjCal
	diagram
	[image: image599.png]




	type
	IrsCal

	properties
	content 
complex


	children
	calCode

	source
	<xs:element name="payAdjCal" type="IrsCal"/>


element IRSwapLeg/dayCount
	diagram
	[image: image600.png]dayCount






	type
	xs:string

	properties
	content 
simple


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


element IRSwapLeg/spread
	diagram
	[image: image601.png]




	type
	xs:double

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	used by
	elements 
clearSpread dSpread sSpread


	source
	<xs:element name="spread" type="xs:double" minOccurs="0"/>


element IRSwapLeg/calcPerAdjBusDayConv
	diagram
	[image: image602.png][FeaicperadigusbayConv






	type
	xs:string

	properties
	content 
simple


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


element IRSwapLeg/calcPerAdjCal
	diagram
	[image: image603.png][ rsca






	type
	IrsCal

	properties
	content 
complex


	children
	calCode

	source
	<xs:element name="calcPerAdjCal" type="IrsCal"/>


element IRSwapLeg/compMethod
	diagram
	[image: image604.png][Feomptetnod






	type
	xs:string

	properties
	content 
simple


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


element IRSwapLeg/fixingDateOffset
	diagram
	[image: image605.png]




	type
	xs:string

	properties
	minOcc 
0
maxOcc 
1
content 
simple


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


element IRSwapLeg/fixingDayType
	diagram
	[image: image606.png]




	type
	xs:string

	properties
	minOcc 
0
maxOcc 
1
content 
simple


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


element IRSwapLeg/fixingDateBusDayConv
	diagram
	[image: image607.png]




	type
	xs:string

	properties
	minOcc 
0
maxOcc 
1
content 
simple


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


element IRSwapLeg/fixingDateCal
	diagram
	[image: image608.png][ escar






	type
	IrsCal

	properties
	minOcc 
0
maxOcc 
1
content 
complex


	children
	calCode

	source
	<xs:element name="fixingDateCal" type="IrsCal" minOccurs="0"/>


element IRSwapLeg/resetFreq
	diagram
	[image: image609.png]




	type
	xs:string

	properties
	minOcc 
0
maxOcc 
1
content 
simple


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


element IRSwapLeg/resetRelTo
	diagram
	[image: image610.png]




	type
	xs:string

	properties
	minOcc 
0
maxOcc 
1
content 
simple


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


element IRSwapLeg/resetDateAdjDayConv
	diagram
	[image: image611.png]FreseibateAdibayConv






	type
	xs:string

	properties
	minOcc 
0
maxOcc 
1
content 
simple


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


element IRSwapLeg/resetDateAdjCal
	diagram
	[image: image612.png]




	type
	IrsCal

	properties
	minOcc 
0
maxOcc 
1
content 
complex


	children
	calCode

	source
	<xs:element name="resetDateAdjCal" type="IrsCal" minOccurs="0"/>


element IRSwapLeg/currentPeriodRate
	diagram
	[image: image613.png]




	type
	xs:double

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="currentPeriodRate" type="xs:double" minOccurs="0"/>


element IRSwapLeg/accruedInt
	diagram
	[image: image614.png]




	type
	xs:double

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="accruedInt" type="xs:double" minOccurs="0"/>


element IRSwapLeg/initialStub
	diagram
	[image: image615.png]




	type
	InitialStub

	properties
	minOcc 
0
maxOcc 
1
content 
complex


	children
	firstRegPerStartDate rate

	source
	<xs:element name="initialStub" type="InitialStub" minOccurs="0"/>


complexType IRSwapPf
	diagram
	[image: image616.png]iRswapPt
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	type
	extension of NonOptionPF

	properties
	base 
NonOptionPF


	children
	pfId pfCode domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt valueMeth priceMeth setlMeth useOTCRounding positionsAllowed zeroCurveId floatLeg fixedLeg IRSwap

	used by
	element 
exchange/IRSwapPf


	source
	<xs:complexType name="IRSwapPf">
  <xs:complexContent>
    <xs:extension base="NonOptionPF">
      <xs:sequence>
        <xs:element name="zeroCurveId" type="xs:int" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element name="floatLeg" type="IRSwapPfLeg"/>
        <xs:element name="fixedLeg" type="IRSwapPfLeg"/>
        <xs:element name="IRSwap" type="IRSwap" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


element IRSwapPf/zeroCurveId
	diagram
	[image: image617.png]




	type
	xs:int

	properties
	minOcc 
0
maxOcc 
unbounded
content 
simple


	source
	<xs:element name="zeroCurveId" type="xs:int" minOccurs="0" maxOccurs="unbounded"/>


element IRSwapPf/floatLeg
	diagram
	[image: image618.png]IRSwapPiLeg

T,






	type
	IRSwapPfLeg

	properties
	content 
complex


	children
	currency payFreq calcFreq index indexTenor dCurveId fCurveId

	source
	<xs:element name="floatLeg" type="IRSwapPfLeg"/>


element IRSwapPf/fixedLeg
	diagram
	[image: image619.png][ —
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	type
	IRSwapPfLeg

	properties
	content 
complex


	children
	currency payFreq calcFreq index indexTenor dCurveId fCurveId

	source
	<xs:element name="fixedLeg" type="IRSwapPfLeg"/>


element IRSwapPf/IRSwap
	diagram
	[image: image620.png]




	type
	IRSwap

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	cId alias pe p priceType dvas d v volType cvf val sc setlDate t fdot ldot fDeliv lDeliv floatLeg fixedLeg ra

	source
	<xs:element name="IRSwap" type="IRSwap" minOccurs="0" maxOccurs="unbounded"/>


complexType IRSwapPfLeg
	diagram
	[image: image621.png]IRSwapPfLeg






	children
	currency payFreq calcFreq index indexTenor dCurveId fCurveId

	used by
	elements 
IRSwapPf/fixedLeg IRSwapPf/floatLeg


	source
	<xs:complexType name="IRSwapPfLeg">
  <xs:sequence>
    <xs:element ref="currency" minOccurs="0"/>
    <xs:element ref="payFreq"/>
    <xs:element ref="calcFreq"/>
    <xs:element ref="index" minOccurs="0"/>
    <xs:element ref="indexTenor" minOccurs="0"/>
    <xs:element name="dCurveId" type="xs:int"/>
    <xs:element name="fCurveId" type="xs:int" minOccurs="0"/>
  </xs:sequence>
</xs:complexType>


element IRSwapPfLeg/dCurveId
	diagram
	[image: image622.png]Facurvela






	type
	xs:int

	properties
	content 
simple


	source
	<xs:element name="dCurveId" type="xs:int"/>


element IRSwapPfLeg/fCurveId
	diagram
	[image: image623.png]




	type
	xs:int

	properties
	minOcc 
0
maxOcc 
1
content 
simple


	source
	<xs:element name="fCurveId" type="xs:int" minOccurs="0"/>


complexType LinkedAccts
	diagram
	[image: image624.png]LinkedAcets






	source
	<xs:complexType name="LinkedAccts"/>


complexType NetClearingPosition
	diagram
	[image: image625.png]|
(FetCiearmoPosiion ET

L






	type
	extension of Position

	properties
	base 
Position


	children
	exch pfId cId net equiv split sv svt ote pl

	used by
	element 
ccPort/ncp


	source
	<xs:complexType name="NetClearingPosition">
  <xs:complexContent>
    <xs:extension base="Position">
      <xs:sequence>
        <xs:element ref="net"/>
        <xs:element ref="equiv" minOccurs="0"/>
        <xs:element ref="split" minOccurs="0"/>
        <xs:element ref="sv" minOccurs="0"/>
        <xs:element ref="svt" minOccurs="0"/>
        <xs:element ref="ote" minOccurs="0"/>
        <xs:element ref="pl" minOccurs="0"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType NetPosition
	diagram
	[image: image626.png]




	type
	extension of Position

	properties
	base 
Position


	children
	exch pfId cId net equiv split ots aots sv svt ote pl

	used by
	element 
ccPort/np


	annotation
	documentation
Net Position - a position in a portfolio being margined on a net basis


	source
	<xs:complexType name="NetPosition">
  <xs:annotation>
    <xs:documentation>Net Position - a position in a portfolio being margined on a net basis</xs:documentation>
  </xs:annotation>
  <xs:complexContent>
    <xs:extension base="Position">
      <xs:sequence>
        <xs:element ref="net"/>
        <xs:element ref="equiv" minOccurs="0"/>
        <xs:element ref="split" minOccurs="0"/>
        <xs:element ref="ots" minOccurs="0"/>
        <xs:element ref="aots" minOccurs="0"/>
        <xs:element ref="sv" minOccurs="0"/>
        <xs:element ref="svt" minOccurs="0"/>
        <xs:element ref="ote" minOccurs="0"/>
        <xs:element ref="pl" minOccurs="0"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType NonOptionContract
	diagram
	[image: image627.png]




	type
	extension of Contract

	properties
	base 
Contract
abstract 
true


	children
	cId alias pe p priceType dvas d v volType cvf val sc setlDate t fdot ldot fDeliv lDeliv

	used by
	complexTypes 
Cmb Fut IRSwap


	source
	<xs:complexType name="NonOptionContract" abstract="true">
  <xs:complexContent>
    <xs:extension base="Contract">
      <xs:sequence>
        <xs:element ref="pe"/>
        <xs:element ref="p" minOccurs="0"/>
        <xs:element ref="priceType" minOccurs="0"/>
        <xs:element ref="dvas" minOccurs="0"/>
        <xs:element ref="d" minOccurs="0"/>
        <xs:element ref="v" minOccurs="0"/>
        <xs:element ref="volType" minOccurs="0"/>
        <xs:element ref="cvf" minOccurs="0"/>
        <xs:element ref="val" minOccurs="0"/>
        <xs:element ref="sc" minOccurs="0"/>
        <xs:element ref="setlDate" minOccurs="0"/>
        <xs:element ref="t" minOccurs="0"/>
        <xs:element ref="fdot" minOccurs="0"/>
        <xs:element ref="ldot" minOccurs="0"/>
        <xs:element ref="fDeliv" minOccurs="0"/>
        <xs:element ref="lDeliv" minOccurs="0"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType NonOptionPF
	diagram
	[image: image628.png]NonOptionPF
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	type
	extension of ProductFamily

	properties
	base 
ProductFamily
abstract 
true


	children
	pfId pfCode domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt valueMeth priceMeth setlMeth useOTCRounding positionsAllowed

	used by
	complexTypes 
CmbPf DebtPf EDebtPf EquityPf FutPf FwdPf IRSwapPf PhyPf


	source
	<xs:complexType name="NonOptionPF" abstract="true">
  <xs:complexContent>
    <xs:extension base="ProductFamily">
      <xs:sequence>
        <xs:element ref="currency"/>
        <xs:element ref="contractSize" minOccurs="0"/>
        <xs:element ref="uomQty" minOccurs="0"/>
        <xs:element ref="uom" minOccurs="0"/>
        <xs:element ref="cvf" minOccurs="0"/>
        <xs:element ref="eqPosFactor" minOccurs="0"/>
        <xs:element ref="notionAmt" minOccurs="0"/>
        <xs:element ref="priceDl" minOccurs="0"/>
        <xs:element ref="priceFmt" minOccurs="0"/>
        <xs:element ref="valueMeth"/>
        <xs:element ref="priceMeth" minOccurs="0"/>
        <xs:element ref="setlMeth" minOccurs="0"/>
        <xs:element ref="useOTCRounding" minOccurs="0"/>
        <xs:element ref="positionsAllowed" minOccurs="0"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType OptionPF
	diagram
	[image: image629.png]- EisvariabieTiok
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	type
	extension of ProductFamily

	properties
	base 
ProductFamily


	children
	pfId pfCode domain specs group alias name exercise currency contractSize uomQty uom cvf isVariableTick notionAmt priceDl priceFmt strikeDl strikeFmt cab valueMeth priceMeth setlMeth priceModel useOTCRounding positionsAllowed undPf series

	used by
	elements 
exchange/oocPf exchange/ooePf exchange/oofPf exchange/oopPf


	source
	<xs:complexType name="OptionPF">
  <xs:complexContent>
    <xs:extension base="ProductFamily">
      <xs:sequence>
        <xs:element ref="exercise" minOccurs="0"/>
        <xs:element ref="currency"/>
        <xs:element ref="contractSize" minOccurs="0"/>
        <xs:element ref="uomQty" minOccurs="0"/>
        <xs:element ref="uom" minOccurs="0"/>
        <xs:element ref="cvf" minOccurs="0"/>
        <xs:element ref="isVariableTick" minOccurs="0"/>
        <xs:element ref="notionAmt" minOccurs="0"/>
        <xs:element ref="priceDl" minOccurs="0"/>
        <xs:element ref="priceFmt" minOccurs="0"/>
        <xs:element ref="strikeDl" minOccurs="0"/>
        <xs:element ref="strikeFmt" minOccurs="0"/>
        <xs:element ref="cab"/>
        <xs:element ref="valueMeth"/>
        <xs:element ref="priceMeth" minOccurs="0"/>
        <xs:element ref="setlMeth" minOccurs="0"/>
        <xs:element ref="priceModel"/>
        <xs:element ref="useOTCRounding" minOccurs="0"/>
        <xs:element ref="positionsAllowed" minOccurs="0"/>
        <xs:element ref="undPf"/>
        <xs:element ref="series" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType Phy
	diagram
	[image: image630.png]




	type
	extension of Contract

	properties
	base 
Contract


	children
	cId alias pe p priceType d v volType cvf val sc haircut haircutRsv tick venue scanRate ra

	used by
	element 
PhyPf/phy


	source
	<xs:complexType name="Phy">
  <xs:complexContent>
    <xs:extension base="Contract">
      <xs:sequence>
        <xs:element ref="pe" minOccurs="0"/>
        <xs:element ref="p" minOccurs="0"/>
        <xs:element ref="priceType" minOccurs="0"/>
        <xs:element ref="d" minOccurs="0"/>
        <xs:element ref="v" minOccurs="0"/>
        <xs:element ref="volType" minOccurs="0"/>
        <xs:element ref="cvf" minOccurs="0"/>
        <xs:element ref="val" minOccurs="0"/>
        <xs:element ref="sc" minOccurs="0"/>
        <xs:element ref="haircut" minOccurs="0"/>
        <xs:element ref="haircutRsv" minOccurs="0"/>
        <xs:element ref="tick" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="venue" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="scanRate" minOccurs="0" maxOccurs="unbounded"/>
        <xs:element ref="ra" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


complexType PhyPf
	diagram
	[image: image631.png]PhyPr






	type
	extension of NonOptionPF

	properties
	base 
NonOptionPF


	children
	pfId pfCode domain specs group alias name currency contractSize uomQty uom cvf eqPosFactor notionAmt priceDl priceFmt valueMeth priceMeth setlMeth useOTCRounding positionsAllowed phy

	used by
	element 
exchange/phyPf


	source
	<xs:complexType name="PhyPf">
  <xs:complexContent>
    <xs:extension base="NonOptionPF">
      <xs:sequence>
        <xs:element name="phy" type="Phy" minOccurs="0" maxOccurs="unbounded"/>
      </xs:sequence>
    </xs:extension>
  </xs:complexContent>
</xs:complexType>


element PhyPf/phy
	diagram
	[image: image632.png]




	type
	Phy

	properties
	minOcc 
0
maxOcc 
unbounded
content 
complex


	children
	cId alias pe p priceType d v volType cvf val sc haircut haircutRsv tick venue scanRate ra

	source
	<xs:element name="phy" type="Phy" minOccurs="0" maxOccurs="unbounded"/>


complexType Position
	diagram
	[image: image633.png]- E]—(.]}E:






	properties
	abstract 
true


	children
	exch pfId cId

	used by
	complexTypes 
Asset EquivalentDebtPosition GrossClearingPosition GrossPosition NetClearingPosition NetPosition


	source
	<xs:complexType name="Position" abstract="true">
  <xs:sequence>
    <xs:element ref="exch"/>
    <xs:element ref="pfId"/>
    <xs:element ref="cId"/>
  </xs:sequence>
</xs:complexType>


complexType ProductFamily
	diagram
	[image: image634.png]




	properties
	abstract 
true


	children
	pfId pfCode domain specs group alias name

	used by
	complexTypes 
NonOptionPF OptionPF


	source
	<xs:complexType name="ProductFamily" abstract="true">
  <xs:sequence>
    <xs:element ref="pfId"/>
    <xs:element ref="pfCode"/>
    <xs:element ref="domain" minOccurs="0"/>
    <xs:element ref="specs" minOccurs="0"/>
    <xs:element ref="group" minOccurs="0" maxOccurs="unbounded"/>
    <xs:element ref="alias" minOccurs="0" maxOccurs="unbounded"/>
    <xs:element ref="name" minOccurs="0"/>
  </xs:sequence>
</xs:complexType>


complexType Requirement
	diagram
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	properties
	abstract 
true


	children
	isM pbc spanReq addlReq anov

	used by
	elements 
gReq nReq


	source
	<xs:complexType name="Requirement" abstract="true">
  <xs:sequence>
    <xs:element ref="isM"/>
    <xs:element ref="pbc"/>
    <xs:element ref="spanReq"/>
    <xs:element ref="addlReq" minOccurs="0"/>
    <xs:element ref="anov" minOccurs="0"/>
  </xs:sequence>
</xs:complexType>


complexType SP
	diagram
	[image: image636.png]TloatLeg
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	children
	exch pfId cId floatLeg fixedLeg

	used by
	element 
ccPort/sp


	source
	<xs:complexType name="SP">
  <xs:sequence>
    <xs:element ref="exch"/>
    <xs:element ref="pfId"/>
    <xs:element ref="cId"/>
    <xs:element name="floatLeg" type="IRSwapLeg"/>
    <xs:element name="fixedLeg" type="IRSwapLeg"/>
  </xs:sequence>
</xs:complexType>


element SP/floatLeg
	diagram
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	type
	IRSwapLeg

	properties
	content 
complex


	children
	currency startDate matDate matAdjBusDayConv matDateAdjCal notional rollConv fixedRate payFreq payRelTo payAdjBusDayConv payAdjCal dayCount index indexTenor spread calcPerAdjBusDayConv calcPerAdjCal calcFreq compMethod fixingDateOffset fixingDayType fixingDateBusDayConv fixingDateCal resetFreq resetRelTo resetDateAdjDayConv resetDateAdjCal currentPeriodRate accruedInt initialStub

	source
	<xs:element name="floatLeg" type="IRSwapLeg"/>


element SP/fixedLeg
	diagram
	[image: image638.png]StartDate
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	type
	IRSwapLeg

	properties
	content 
complex


	children
	currency startDate matDate matAdjBusDayConv matDateAdjCal notional rollConv fixedRate payFreq payRelTo payAdjBusDayConv payAdjCal dayCount index indexTenor spread calcPerAdjBusDayConv calcPerAdjCal calcFreq compMethod fixingDateOffset fixingDayType fixingDateBusDayConv fixingDateCal resetFreq resetRelTo resetDateAdjDayConv resetDateAdjCal currentPeriodRate accruedInt initialStub

	source
	<xs:element name="fixedLeg" type="IRSwapLeg"/>


simpleType BusFuncType
	type
	restriction of xs:string

	properties
	base 
xs:string


	used by
	element 
busFuncType


	facets
	Kind 
Value 
Annotation
enumeration 
CLR
enumeration 
MBR
enumeration 
XM
enumeration 
MOS


	annotation
	documentation
Business function type. Enumerated: CLR - normal clearing; MBR - member clearing; XM - cross-margin agreement; MOS - mutual offset agreement


	source
	<xs:simpleType name="BusFuncType">
  <xs:annotation>
    <xs:documentation>Business function type. Enumerated: CLR - normal clearing; MBR - member clearing; XM - cross-margin agreement; MOS - mutual offset agreement</xs:documentation>
  </xs:annotation>
  <xs:restriction base="xs:string">
    <xs:enumeration value="CLR"/>
    <xs:enumeration value="MBR"/>
    <xs:enumeration value="XM"/>
    <xs:enumeration value="MOS"/>
  </xs:restriction>
</xs:simpleType>


simpleType ChargeMeth
	type
	restriction of xs:string

	properties
	base 
xs:string


	used by
	element 
chargeMeth


	facets
	Kind 
Value 
Annotation
enumeration 
F
enumeration 
P
enumeration 
W


	annotation
	documentation
Charge calculation method: 'F' for the flat-rate processing; 'P' for the per-month per-spread variant of flat-rate processing; 'W'  for the weighted price risk method


	source
	<xs:simpleType name="ChargeMeth">
  <xs:annotation>
    <xs:documentation>Charge calculation method: 'F' for the flat-rate processing; 'P' for the per-month per-spread variant of flat-rate processing; 'W'  for the weighted price risk method</xs:documentation>
  </xs:annotation>
  <xs:restriction base="xs:string">
    <xs:enumeration value="F"/>
    <xs:enumeration value="P"/>
    <xs:enumeration value="W"/>
  </xs:restriction>
</xs:simpleType>


simpleType CmbMeth
	type
	restriction of xs:string

	properties
	base 
xs:string


	used by
	element 
cmbMeth


	facets
	Kind 
Value 
Annotation
enumeration 
SPLIT
enumeration 
DELTASPLIT
enumeration 
NONE


	annotation
	documentation
Combination margining method


	source
	<xs:simpleType name="CmbMeth">
  <xs:annotation>
    <xs:documentation>Combination margining method</xs:documentation>
  </xs:annotation>
  <xs:restriction base="xs:string">
    <xs:enumeration value="SPLIT"/>
    <xs:enumeration value="DELTASPLIT"/>
    <xs:enumeration value="NONE"/>
  </xs:restriction>
</xs:simpleType>


simpleType CreditDistMeth
	type
	restriction of xs:string

	properties
	base 
xs:string


	used by
	element 
linkedAccts/creditDistMeth


	facets
	Kind 
Value 
Annotation
enumeration 
PROP
enumeration 
EQUIV
enumeration 
PARENT
enumeration 
CHILD_EQ
enumeration 
CHILD_PROP


	annotation
	documentation
Values: PROP (default) – credit is distributed between accounts proportionally to margin requirements; EQUIV – credit is distributed equally among accounts; PARENT – credit stays in “parent” account; CHILD_EQ – credit is distributed equally between “child” accounts; CHILD_PROP – credit is distributed between “child” accounts proportionally to margin requirements


	source
	<xs:simpleType name="CreditDistMeth">
  <xs:annotation>
    <xs:documentation>Values: PROP (default) – credit is distributed between accounts proportionally to margin requirements; EQUIV – credit is distributed equally among accounts; PARENT – credit stays in “parent” account; CHILD_EQ – credit is distributed equally between “child” accounts; CHILD_PROP – credit is distributed between “child” accounts proportionally to margin requirements</xs:documentation>
  </xs:annotation>
  <xs:restriction base="xs:string">
    <xs:enumeration value="PROP"/>
    <xs:enumeration value="EQUIV"/>
    <xs:enumeration value="PARENT"/>
    <xs:enumeration value="CHILD_EQ"/>
    <xs:enumeration value="CHILD_PROP"/>
  </xs:restriction>
</xs:simpleType>


simpleType CustPortUseLov
	type
	restriction of xs:nonNegativeInteger

	properties
	base 
xs:nonNegativeInteger


	used by
	element 
portfolio/custPortUseLov


	facets
	Kind 
Value 
Annotation
enumeration 
0
enumeration 
1
enumeration 
2


	annotation
	documentation
Customer Clearing Portfolio Use Long Option Value Flag. Applies only to calculations for clearing-level customer-origin portfolios. Added for the Common Clearing Link for support specification of whether CBOT positions in customer-origin clearing portfolios should be margined net but without use of Long Option Value, or according to submitted spreads and with full use of Long Option Value. Values are: 0 - CBT-style customer-origin margining without use of LOV; 1 -  CME-style customer-origin margining with full use of LOV; 2 - partial./>



	source
	<xs:simpleType name="CustPortUseLov">
  <xs:annotation>
    <xs:documentation>Customer Clearing Portfolio Use Long Option Value Flag. Applies only to calculations for clearing-level customer-origin portfolios. Added for the Common Clearing Link for support specification of whether CBOT positions in customer-origin clearing portfolios should be margined net but without use of Long Option Value, or according to submitted spreads and with full use of Long Option Value. Values are: 0 - CBT-style customer-origin margining without use of LOV; 1 -  CME-style customer-origin margining with full use of LOV; 2 - partial./>
</xs:documentation>
  </xs:annotation>
  <xs:restriction base="xs:nonNegativeInteger">
    <xs:enumeration value="0"/>
    <xs:enumeration value="1"/>
    <xs:enumeration value="2"/>
  </xs:restriction>
</xs:simpleType>


simpleType DefType
	type
	xs:string

	properties
	base 
xs:string


	used by
	element 
priceScanDef/defType


	source
	<xs:simpleType name="DefType">
  <xs:restriction base="xs:string"/>
</xs:simpleType>


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 LegPriceFlag
	type
	restriction of xs:string

	properties
	base 
xs:string


	used by
	element 
undC/legPriceFlag


	facets
	Kind 
Value 
Annotation
enumeration 
N
enumeration 
L
enumeration 
S+
enumeration 
S-


	annotation
	documentation
Indicates whether leg-price information is available for the current day


	source
	<xs:simpleType name="LegPriceFlag">
  <xs:annotation>
    <xs:documentation>Indicates whether leg-price information is available for the current day</xs:documentation>
  </xs:annotation>
  <xs:restriction base="xs:string">
    <xs:enumeration value="N"/>
    <xs:enumeration value="L"/>
    <xs:enumeration value="S+"/>
    <xs:enumeration value="S-"/>
  </xs:restriction>
</xs:simpleType>


simpleType PeriodCode
	type
	restriction of xs:string

	properties
	base 
xs:string


	used by
	element 
pe


	facets
	Kind 
Value 
Annotation
pattern 
\d{6}\w{0,3}


	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{0,3}"/>
  </xs:restriction>
</xs:simpleType>


simpleType SetlQualifier
	type
	restriction of xs:string

	properties
	base 
xs:string


	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>


simpleType SpreadType
	type
	restriction of xs:string

	properties
	base 
xs:string


	used by
	element 
spreadType


	facets
	Kind 
Value 
Annotation
enumeration 
DEFAULT
enumeration 
DELATVOL


	annotation
	documentation
Setting ‘DELATVOL’ will indicate that this spread in addition to delta offsets will provide simple volatility offsets.


	source
	<xs:simpleType name="SpreadType">
  <xs:annotation>
    <xs:documentation>Setting ‘DELATVOL’ will indicate that this spread in addition to delta offsets will provide simple volatility offsets.</xs:documentation>
  </xs:annotation>
  <xs:restriction base="xs:string">
    <xs:enumeration value="DEFAULT"/>
    <xs:enumeration value="DELATVOL"/>
  </xs:restriction>
</xs:simpleType>
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