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1 Global Complex Types



1.1 PortfolioValuationltem

1.1.1 Description:
A type used in valuation enquiry messages which relates a portfolio to its trades and current value.
1.1.2 Contents:

portfolio (exactly one occurrence; of the type Portfolio) Global portfolio element used as a basis for a
substitution group.

tradeValuationltem (zero or more occurrences; of the type TradeValuationltem) Zero or more trade valuation
items.

valuationSet (zero or one occurrence; of the type ValuationSet)
1.1.3 Used by:

Complex type: RequestValuationReport
Complex type: ValuationReport

1.1.4 Derived Types:

1.1.5 Figure:

@ portfolio
Portfolio

* O @ tradeValuationltem
PortfolioValuationltem TradeValuationltem

@ @ valuationSet
>

1.1.6 Schema Fragment:

<xsd:conp|exT¥pe nane="PortfolioVal uationlten>
<xsd: annot ati on>
<xsd: docunentation xnl:|ang="en"> )
A tYPe used in valuation enquiry nessages which relates a
porifolio to its trades and curfent value.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence> .
<xsd: el enment ref="portfolio">
<xsd: annot ati on>
<xsd: docunent ati on_xm : I ang="en" >
Portfolio identifier
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ XSd' el erT'E‘nt > n H 1 n H 1 5 n n n
<xsd: el ement nane="tradeVal uati onltent type="TradeVal uationltem mi nCccurs="0" naxCccurs="1
<xsd: annot ati on>
<xsd: docunmentati on xm :| ang="en" >
Zero or nore trade val uation itens.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) .
<xsd: el enent ref="val uati onSet" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunent ati on xm ;| ang="en">
The portfolio val uation.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/Element.
http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/Element.
http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-reporting-4-3.xsd#Complex.RequestValuationReport
http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-reporting-4-3.xsd#Complex.ValuationReport

</ xsd: sequence>
</ xsd: conpl exType>



1.2 PositionReport

1.2.1 Description:

A type defining the content model for a message allowing one party to send a report consisting of positions.
1.2.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

» Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

asOfDate (zero or one occurrence; of the type IdentifiedDate) The date for which this document reports
positions and valuations.

dataSetName (zero or one occurrence; of the type xsd:string) The name of the data set (portfolio, product
type, etc.) that this report corresponds to. Used to help document the contents of the report.

quotationCharacteristics (zero or one occurrence; of the type QuotationCharacteristics) The default
quotation characteristics for this document (e.g. currency, location). Currency must be specified; other fields
may be specified.

position (one or more occurrences; of the type Position) The positions included in the position report.

party (one or more occurrences; of the type Party) The parties whose trades are included included in this
position report.

1.2.3 Used by:
1.2.4 Derived Types:

1.2.5 Figure:

@ asOfDate
IdentifiedDate

@ dataSetName a

string

* @ quotationCharacteristics %

_@
@
PositionReport — @ QuotationCharacteristics
©
_@

@ position
Position

& party

Party

1.2.6 Schema Fragment:

<xsd: conpl exT%/pe name="Posi ti onReport">
<xsd: annot ati on>
<xsd: docunment ati on xm : |l ang="en"> )
A t%/pe defining the contént nodel for a nessage allow ng one
party to send a report consisting of positions.
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >



<xsd: sequence> o .
<xsd: el ement name="asOf Date" type="IdentifiedDate" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xn1:!ang:"en"> o
The date for which this document reports positions and
val uati ons. )
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . .
<xsd: el ement nanme="dat aSet Nane" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent atjon xm :lang="en">
The nane of the data set (portfolio, pro
that this report corresponds to. Used to
the contents of the report.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) o ) o )
<xsd: el enent nanme="quot ati onCharacteristics" type="QuotationCharacteristics" m nQCccurs:
<xsd: annotation> . .
<xsd: docunentation xpl:lang="en"> )
The default quotation characteristics for this docunent
e.g. currency, location), Currency nust be specified,
other fields nmay be specified.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o o
<xsd: el ement nane="position" type="Position" maxCccurs="unbounded" >
<xsd: annot ati on> .
<xsd: docunentation xm :Ilang="en">
The positions included 1nh the position report.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el enent nane="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on> |
<xsd: docunentatjon xnm :Ilang="en"> ) ) )
The_ parties whose trades are included included in this
position report.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conmpl exCont ent >
</ xsd: conpl exType>

duct type, etc.
hel p %8cunent )



1.3 RequestedPositions

1.3.1 Description:
A definition of the positions that are requested.
1.3.2 Contents:

Either
gueryPortfolio (exactly one occurrence; of the type QueryPortfolio) The desired query portfolio.

1.3.3 Used by:

*  Complex type: RequestPortfolio
Complex type: RequestPositionReport

1.3.4 Derived Types:

1.3.5 Figure:
® queryPortfolio %
< QueryPortfolio
RequestedPositions

PositionldAndV ersion.model j

1.3.6 Schema Fragment:

<xsd:conp|exT¥pe nane=" Request edPosi ti ons" >
<xsd: annot ati on>
<xsd: docupentation xnl :Ilang="en">
A definition of the positfions that are requested.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: choi ce> . .
<xsd: el ement nane="queryPortfolio" type="QueryPortfolio">
<xsd: annot ati on>
<xsd: docunment ati on xm : | ang="en" >
The desired query portfolio.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement > o )
<xsd: group ref="Positionl dAndVer si on. nodel "/ >
</ xsd: choi ce>
</ xsd: conpl exType>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-reconciliation-4-3.xsd#Complex.RequestPortfolio
http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-reporting-4-3.xsd#Complex.RequestPositionReport

1.4 RequestPositionReport

1.4.1 Description:

A type defining the content model for a message requesting a position report .

1.4.2 Contents:

Inherited element(s): (This definition inherits the content defined by the type RequestMessage)

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

asOfDate (zero or one occurrence; with locally defined content) The date for which this request desires
positions and valuations.
Either

dataSetName (exactly one occurrence; of the type xsd:normalizedString) The name of the data set (portfolio,
product type, etc.) that this request corresponds to. Describes the desired report.

Or

requestedPositions (exactly one occurrence; of the type RequestedPositions) The name of the data set
(portfolio, product type, etc.) that this request corresponds to. Describes the desired report.

party (zero or more occurrences; of the type Party)
1.4.3 Used by:

1.4.4 Derived Types:

1.4.5 Figure:

L 2
@ asOfDate

@ dataSetName a

% CDATA

. £l
RequestPositionReport i
equestPositionRepol @ requestedPositions

RequestedPositions

& @ party
Party

1.4.6 Schema Fragment:

<xsd: conpl exT%/pe nane="Request Posi ti onReport" >
<xsd: annotation>
<xsd: docunent ati on xm : [ ang="en" > )
A tyP_e defining the contént nodel for a nessage requesting a
position reporf .
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> . . "
<xsd: el ement nanme="asCOf Date" m nQccurs="0">
<xsd: annot ati on> _
<xsd: docunentation xnl ;| ang="en"> ) o
The date for which this request desires positions and



val uati ons. )
</ xsd: docunent ati on>
</ xsd; annot at 1 on>
</ xsd: el enent >
<xsd: choi ce> . .
<xsd: el ement nanme="dat aSet Nane" type="xsd: normalizedString">
<xsd: annot ati on>
<xsd: docunentatjon xm :lang="en">
The pane of the data set (portfolio, product txpe,
etc,) that this request corresponds to. Describes the
desired report,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o
<xsd: el enent nane="request edPosi ti ons" type="RequestedPositions">
<xsd: annot ati on> .
<xsd: docunentatjon xnl:Ilang="en">
The pane of the data set (portfolio, product tgpe,
etc,) that this request corresponds to. Describes the
desired report,
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: choi ce> .
<xsd: el ement nanme="party" type="Party" minCccurs="0" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType>



1.5 RequestValuationReport

1.5.1 Description:

A type defining the content model for a message allowing one party a report containing valuations of one or
many existing trades.

1.5.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type RequestMessage)

* Atype defining the basic content of a message that requests the receiver to perform some
business operation determined by the message type and its content.

party (one or more occurrences; of the type Party)

market (zero or one occurrence; of the type Market) This is a global element used for creating global types. It
holds Market information, e.g. curves, surfaces, quotes, etc.

portfolioValuationltem (zero or more occurrences; of the type PortfolioValuationltem) An instance of a
unique portfolio valuation.

tre}deValuationItem (zero or more occurrences; of the type TradeValuationltem) An instance of a unique trade
valuation.

1.5.3 Used by:

1.5.4 Derived Types:

PortfolioValuationltem

@ tradeValuationltem
TradeV aluationltem

1.5.5 Figure:
® @ party %
Party
@Omarket
Y |2
RequestVal uationReport —
O @ portfolioValuationl tem

1.5.6 Schema Fragment:

<xsd: conpl exT%/pe nane=" Request Val uat i onReport" >
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en"> )
A t%/pe defining the contént nodel for a nessage all ow ng one
ar dy a report “containing valuations of one of many exi Sting
rade

S.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd.elenent name="party" type="Party" maxCccurs="unbounded"/>
<xsd: el enent ref="market" m nCccurs="0"/> . ) .
<xsd: el ement nane="portfolioValuationltem type="PortfolioValuationlten m nCccurs="0"
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en">. .
An instance of a unique portfolio valuation


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/Element.

</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent > . i .
<xsd: el emrent nanme="tradeVal uationltent type="TradeVal uationltem mnmi nCccurs="0" maxCccur
<xsd: annot ati on>
<xsd: docunentation xni: |l ang="en"> )
An instance of a unique trade val uation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



1.6 TradeValuationltem

1.6.1 Description:
A type used in trade valuation enquiry messages which relates a trade identifier to its current value.

1.6.2 Contents:

Either

partyTradeldentifier (one or more occurrences; of the type PartyTradeldentifier) One or more trade identifiers
needed to uniquely identify a trade.

Or
trade (exactly one occurrence; of the type Trade) Fully-described trades whose values are reported.
valuationSet (exactly one occurrence; of the type ValuationSet)

1.6.3 Used by:

*  Complex type: PortfolioValuationltem
Complex type: RequestValuationReport
*  Complex type: ValuationReport

1.6.4 Derived Types:

1.6.5 Figure:

@ party Tradel dentifier a

Party Tradel dentifier

L 4 i @ trade
TradeValuationltem Trade

@ valuationSet

?

1.6.6 Schema Fragment:

<xsd: conpl exType nanme="TradeVal uationltent>
<xsd: annot at | on>
<xsd: docurment ati on xni:|ang="en">
A type. used |n trade val Uati on ean|ry nmessages which relates a
trade identifier to its current val uel
</ xsd: docunent at i on>
</ xsd: annot at1 on>
<xsd: sequence> "
<xsd: chol ce m nQccurs="0"> .
<xsd: el enent nane= partyTradeIdentlfler type="PartyTradel dentifier" maxCQccurs="unbounde
<xsd: annot at | on>
<xsd: document ati on xm : Ian? i i )
Cne or nore trade identi |ers needed to uniquely identify a

</xsd docunentat|0n>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: el ement nanme="trade" type="Trade">
<xsd: annot ati on>
<xsd: docunentatlon xm : ="en">
Ful | y- descri bed trades ose val ues are reported.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/Element.
http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-reporting-4-3.xsd#Complex.PortfolioValuationItem
http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-reporting-4-3.xsd#Complex.RequestValuationReport
http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-reporting-4-3.xsd#Complex.ValuationReport

</ xsd: choi ce> .
<xsd: el enent ref="val uati onSet">
<xsd: annot ati on>
<xsd: docunent ati on_xm : | ang="en" >
The trade val uati on.
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement >
</ xsd: sequence>
</ xsd: conpl exType>



1.7 ValuationReport

1.7.1 Description:

A type defining the content model for a message normally generated in response to a RequestValuationReport
request.

1.7.2 Contents:
Inherited element(s): (This definition inherits the content defined by the type NotificationMessage)

* Atype defining the basic content for a message sent to inform another system that some
'business event' has occured. Notifications are not expected to be replied to.

party (one or more occurrences; of the type Party)

market (zero or one occurrence; of the type Market) This is a global element used for creating global types. It
holds Market information, e.g. curves, surfaces, quotes, etc.

portfolioValuationltem (zero or more occurrences; of the type PortfolioValuationltem) An instance of a
unique portfolio valuation.

tradeValuationltem (zero or more occurrences; of the type TradeValuationitem) A collection of data values
describing the state of the given trade.

1.7.3 Used by:
1.7.4 Derived Types:

1.7.5 Figure:

PortfolioVauationltem

@ tradeV aluationltem
TradeValuationltem

- @ party
o Party
@ @ market
. L
: (£
ValuationReport @ @ portfolioValuationltem

1.7.6 Schema Fragment:

<xsd:conp|exT¥pe nane="Val uati onReport" >
<xsd: annotati on>
<xsd: docunent ati on xm : [ ang="en">
A type defining the contént nodel for a pessage normally
generated in response to a RequestVal uati onReport request.
</ Xxsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> ] ; . ; ] ]
<xsd.elenent name="party" type="Party" maxQccurs="unbounded"/>
<xsd: el enent ref="narke m nCccurs="0"/> . . .
<xsd: el enrent nane="portfolioValuationltem type="PortfolioValuationlten m nCccurs="0"
<xsd:annot ation> | Y
<xsd: docunentation xnl:|lang="en">, )
An instance of a unique portfolio valuation
</ xsd: docunent at i on>


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/Element.

</ xsd: annot at i on>
</ xsd: el enent > ) ) )
<xsd: el enent nanme="tradeVal uationltent type="TradeVal uationltent m nCccurs="0" maxCccur
<xsd: annot ati on>
<xsd: docunentation xm :lang="en">
A collection of data val les describing the state of the
given trade.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



2 Global Elements



2.1 portfolio

2.1.1 Description:

Global portfolio element used as a basis for a substitution group.
2.1.2 Contents:

Element portfolio is defined by the complex type Portfolio

2.1.3 Used by:

*  Complex type: PortfolioValuationltem

2.1.4 Substituted by:
*  Element: queryPortfolio

2.1.5 Figure:

@ portfolio
Portfolio

2.1.6 Schema Fragment:

<xsd: el ement name="portfolio" type="Portfolio">
<xsd: annot ati on> |
<xsd: docunentatjon xpl:Ilang="en"> ) ) )
d obal portfolio el enent "used as a basis for a substitution

group. )
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el emrent >


http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-reporting-4-3.xsd#Complex.PortfolioValuationItem
http://www.fpml.org/spec/fpml-4-3-11-rec-1/html/fpml-reporting-4-3.xsd#Element.queryPortfolio

2.2 queryPortfolio

2.2.1 Description:

Global element used to substitute for "portfolio”.

2.2.2 Contents:

Element queryPortfolio is defined by the complex type QueryPortfolio
2.2.3 Used by:

2.2.4 Substituted by:

2.2.5 Figure:

@ queryPortfolio %

QueryPortfolio

2.2.6 Schema Fragment:

<xsd: el ement nane="queryPortfolio" type:"QJeryPortfoI i 0" substitutionGoup="portfolio">
<xsd: annot at | on>
<xsd: document ation xnl:lang=" )
el enent _used to substltute for "portfolio".
</ xsd docurrent ation>
</ xsd: annot at i on>
</ xsd: ei ement >



3 Schema listing

<xsd: schenn ecore; nsPrefix="fpm " ecore: package="org.fpm " ecore: docunent Root =" FpM." t ar get Nant
<xsd: 1 nclude schenalLocation="fpmn - nsg- 4- 3. xsd" />
<xsd: i ncl ude schenaLocatlon:"an1:va uation-4- 3. xsd"/ >
<xsd: conpl exType nanme="Request Positi onReport">
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ]
A tyPe defining the contént nodel for a nessage requesting a
position repor
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence> )
<xsd: el enent name="asOf Dat e" m nCccurs="0">
<xsd: annot ati on> .
<xsd: docunentation xm :|ang="en"> ) o
The date for which this request desires positions and
val uati ons. .
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement >
<xsd: choi ce> . .
<xsd: el ement nane="dat aSet Nane" type="xsd: normalizedString">
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en">
The nane of the data set (portfolio, product tEpe,
etc,) that this request corresponds to. Describes the
desitred report,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o
<xsd: el ement nanme="request edPosi ti ons" type="RequestedPositions">
<xsd: annot ati on>
<xsd: docunent atjon xm :lang="en">
The pane of the data set (portfolio, product txpe,
etc,) that this request corresponds to. Describes the
desired report,
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> )
<xsd: el ement nanme="party" type="Party" minCccurs="0" maxCccurs="unbounded"/ >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</ xsd: conpl exType> ) )
<xsd: conpl exType name="PortfolioVal uationlten>
<xsd: annot ati on> _
<xsd; docunentation xnl :|ang="en"> )
A t¥ e used in valuation enquiry nessages which relates a
portfolio to its trades and curfrent value.
</ xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: sequence> .
<xsd: el ement ref="portfolio">
<xsd: annot ati on> _
<xsd: docunentation xnl:lang="en">
Portfolio identifier
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="tradeVal uationltent type="TradeVal uationltent mi nCccurs="0" maxQCccur s:
<xsd: annot ati on> .
<xsd: docunentati on xnl:|ang="en">
Zero or nore trade val uation itens.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > ) )
<xsd: el enent ref="val uati onSet" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunent ati on xm ;| ang="en">
The portfolio val uation.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: conpl exType> o
<xsd: conp exT¥pe nanme="Posi ti onReport">
<xsd: annot at | on>



<xsd: docunent ati on xm : [ ang="en" > )
A type defining the contént nodel for a nessage all ow ng one
pariy to send a report consisting of positions.

</ xsd: docunent ati on>

</ xsd: annot at i on>
<xsd: conpl exCont ent > o )
<xsd: ext ensi on base="Noti fi cati onMessage" >
<xsd: sequence> o .
<xsd: el ement nane="asOf Date" type="IdentifiedDate" m nCccurs="0">
<xsd: annot ati on> _
<xsd: docunent ati on xn1:!ang:"en"> o
The date for which this document reports positions and
val uati ons. .
</ xsd: docunent ati on>
</ xsd: annot at | on>
</ xsd: el ement > . .
<xsd: el ement nane="dat aSet Nane" type="xsd:string" m nCccurs="0">
<xsd: annot ati on>
<xsd: docunentatijon xnl:Ilang="en">
The nane of the data set (portfolio, product type
etc.) that this report corresponds to. Used to help
docuhent the contents of the report.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > . . . . .
<xsd: el ement nanme="quot ati onCharacteristics" type="QuotationCharacteristics" m nCccur
<xsd: annot ati on>
<xsd: docunentation xpl:lang="en"> )
The default quotation characteristics for this docunment
(e.g. currency, location), Currency nust be specified;
other fields nmay be specified.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent > o o
<xsd: el enent nane="position" type="Position" maxQOccurs="unbounded" >
<xsd: annot ati on> |
<xsd: docunpentation xm :Ilang="en">
The positions included in the position report.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
<xsd: el ement name="party" type="Party" maxQccurs="unbounded">
<xsd: annot ati on> |
<xsd: docunentatjon xnl:Ilang="en"> ) ) )
The parties whose trades are included included in this
position report.
</ xsd: docunent at i on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: conpl exCont ent >
</xsd:conPIexType> o
<xsd: conpl exType nanme="Request edPositions">
<xsd: annot ati on>
<xsd: docunent ati on xn1:|an?;"en">
A definition of the positfions that are requested.
</ xsd: docunent ati on>
</ xsd: annot ati on>
<xsd: chol ce> . .
<xsd: el ement nanme="queryPortfolio" type="QueryPortfolio">
<xsd: annot ati on>
<xsd: docunent at i on xn1:|anP;"en">
The desired query portfolio.
</ xsd: docunent at i on>
</ xsd: annot ati on>
</ xsd: el ement > o )
<xsd: group ref="Positionl dAndVer si on. nodel "/ >
</ xsd: choi ce>
</ xsd: conpl exType> .
<xsd: conpl exType nanme="Request Val uati onReport">
<xsd: annot ati on>
<xsd: docunent ati on xm : [ ang="en" > )
A type defining the contént nodel for a nessage all ow ng one
ardy a report “containing valuations of one of many exi Sting
rade

S.
</ xsd: docunent at i on>
</ xsd: annot at i on>
<xsd: conpl exCont ent >
<xsd: ext ensi on base="Request Message" >
<xsd: sequence>
<xsd.elenent name="party" type="Party" maxQccurs="unbounded"/>
<xsd: el ement ref="nmarket" nmi nCccurs="0"/>



<xsd: el ement nane="portfolioValuationltem type="PortfolioValuationltent m nQccurs="(
<xsd: annot ati on> _
<xsd: docunentation xnl:|lang="en">, )
An instance of a unique portfolio valuation
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="tradeVal uati onltent type="TradeVal uationltenf m nQccurs="0" maxQCcc
<xsd: annot ati on> .
<xsd: docunentati on xnl: |l ang="en"> )
An instance of a unique trade val uation
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType> .
<xsd: conp exType nane="Tr adeVal uationlteni >
<xsd: annot ati on>
<xsd: docunentation xnl:lang="en"> ) )
A type used in trade val bati on enquiry nessages which relates a
trade identifier to its current val ue:
</ xsd: docunent ati on>
</ xsd: annot at i on>
<xsd: sequence>
<xsd: chol ce m nCccurs="0"> o o
<xsd: el ement nanme="partyTradel dentifier" type="PartyTradeldentifier" nmaxCccurs="unbounc
<xsd:annot ati on> | Y
<xsd: docunentati on xnl: Il ang="en"> ) ) )
ChF oa nore trade 1dentifiers needed to uniquely identify
a trade.
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
<xsd: el enrent nane="trade" type="Trade">
<xsd: annot ati on>
<xsd: docunent ati on xnl: |l ang="en">
Ful I'y-descri bed trades ose val ues are reported.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el enent >
</ xsd: choi ce> )
<xsd: el enent ref="val uati onSet">
<xsd: annot ati on> .
<xsd: docunentation xnl :lang="en">
The trade val uati on.
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el emrent >
</ xsd: sequence>
</ xsd: conpl exType> )
<xsd: conpl exType name="Val uati onReport">
<xsd: annot ati on>
<xsd; docunentation xnl:lang="en">
A type defining the content nodel for a pessage normally
generated I n response to a Request Val uati onReport request.
</ Xsd: docunent ati on>
</ xsd: annot at | on>
<xsd: conpl exCont ent > o .
<xsd: ext ensi on base="Noti ficati onMessage" >

<xsd: sequence>
type:"PartyBHPEbecurs:"unbounded"/>

<xsd: el enrent name="party’
<xsd: el enent ref="market" m nCccurs= . . .
<xsd: el ement nane="portfolioValuationltem type="PortfolioValuationltent m nQccurs="(
<xsd: annot ati on> _
<xsd: docunentation xnl:|lang="en">, )
An instance of a unique portfolio valuation
</ xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el ement > ) ) )
<xsd: el ement nane="tradeVal uationltent type="TradeVal uationltenf m nQccurs="0" maxQCcc
<xsd: annot ati on> .
<xsd: docunentation xm :lang="en">
A collection of data val Ues describing the state of the
given trade,
</ Xsd: docunent ati on>
</ xsd; annot ati on>
</ xsd: el enent >
</ xsd: sequence>
</ xsd: ext ensi on>
</ xsd: compl exCont ent >
</ xsd: conpl exType>



<xsd: el ement nanme="portfolio" type="Portfolio">
<xsd: annot ati on> _
<xsd: docunentatijon xnl:Ilang="en"> ) ) )
obal portfolio elenment "used as a basis for a substitution

gr oup. )
</ Xsd: docunent ati on>
</ xsd; annot at i on>
Lot > e Portfol i 0" type="QueryPortfolio" substitutionG tfoli
xsd: el enment name="queryPortfolio e= eryPortfolio" substitutionGoup="portfolio">
<xsd: annot ati on> 9 y yp y P="pP
<xsd: docunentation xnl:lang="en"> )
G obal el enent used to substitute for "portfolio".
</ xsd: docunent ati on>
</ xsd: annot at i on>
</ xsd: el ement >
</ xsd: schena>
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