

FAST TRACK
MAINTENANCE CHANGE REQUEST
FOR FAST TRACK MAINTENANCE OF EXISTING MESSAGE DEFINITIONS AND NEW MESSAGE DEFINITION

A. Submitting organization(s):
European Securities and Markets Authority (ESMA)
201-203 rue de Bercy
75012 Paris
France 

B. Related messages:
Existing: 
auth.052.001.01 SecuritiesFinancingReportingTransactionReportV01
auth.070.001.01 SecuritiesFinancingReportingTransactionMarginDataReportV01 
auth.071.001.01 SecuritiesFinancingReportingTransactionReusedCollateralDataReportV01
auth.079.001.01 SecuritiesFinancingReportingTransactionStateReportV01
auth.080.001.01 SecuritiesFinancingReportingReconciliationStatusAdviceV01
auth.086.001.01 SecuritiesFinancingReportingReusedCollateralDataTransactionStateReportV01
auth.083.001.01 SecuritiesFinancingReportingMissingCollateralRequestV01
auth.084.001.01 SecuritiesFinancingReportingTransactionStatusAdviceV01
auth.085.001.01 SecuritiesFinancingReportingMarginDataTransactionStateReportV01
auth.094.001.01 SecuritiesFinancingReportingTransactionQueryV01
New message definition[footnoteRef:2]: [2:  It is assumed that the introduction of the new message definition as part of this maintenance change request does not require additional business justification as the original business justification document (BJ 119) does not mention the exact number of messages to be part of the Securities Financing Transaction Reporting message set. See [https://www.iso20022.org/submission-status/741/download] for more details. ] 

auth.105.001.01 SecuritiesFinancingReportingPositionSetReportV01

C. Purpose of the change:
Based on input received from National Competent Authorities (NCAs), Trade Repositories (TRs) and other stakeholders/market participants, ESMA proposes a set of changes to the base messages as indicated above. The updates to the base message result from:
1. changes  to the applicable validation rules and reporting guidelines under SFTR as published by ESMA[footnoteRef:3]; [3:  Latest versions of the relevant documents are available here: https://www.esma.europa.eu/policy-activities/post-trading/sftr-reporting ] 

2. corrections of the inconsistencies between the applicable validation rules/reporting guidelines and the base messages as reported by market participants to ESMA;
3. alignment of the message components (user base is the same) with the latest developments related to the auth.030 message (DerivativesTradeReportV02 – recently approved by the Securities SEG) and updates related to the auth.029 message (DerivativesTradeReportQueryV02). 
4. other general improvements based on the feedback from the market and internal comments raised by ESMA staff. 
Moreover, due to completion of the consultation period for guidelines on calculation of positions in SFTs by trade repositories (ESMA74-362-608[footnoteRef:4]), ESMA decided to introduce a new message definition into the Securities Financing Transaction Reporting message set to cater for a new report to be prepared by the trade repositories.  [4:  See https://www.esma.europa.eu/sites/default/files/library/esma74-362-608_guidelines_on_calculation_of_positions_in_sfts_by_trade_repositories.pdf ] 

In particular, the new message definition SecuritiesFinancingReportingPositionSetReport will be sent by the trade repositories to the supervisory authorities to report aggregated exposures between a pair of counterparties. The message definition will reflect the final guidelines on position calculation soon to be published by ESMA. 
D. Urgency of the request:
The structural modifications in the proposed solution are limited and result from the technical alignment of the auth.052.001.02 SecuritiesFinancingReportingTransactionReport (and other relevant messages in the set) with the auth.030.001.02 DerivativesTradeReport. Other changes in the messages are limited to updates of fields by adding or changing the type of the elements in the existing components. 
The modifications are considered to not have a major impact on relevant parties (NCAs, NCBs, TRs and reporting firms/other market participants) already using the messages but will enable the full and proper reporting of the elements involved which would result a significant improvement in the quality of the submitted data. 
In addition, the calculation and reporting of positions by TRs to authorities has not yet started due to the missing Guidelines and XML messages. 
According to the business needs the targeted implementation is planned to commence in the beginning of Q3 2021. 
ESMA aims at including changes in the Q4 maintenance release cycle of the TRACE system, for which testing would start in the beginning of Q4 2021.
To accommodate for sufficient lead time for the NCAs, NCBs, Trade Repositories and reporting firms/market participants) to adapt to the changes, the updated XML Schemas need to be registered in June 2021 to provide a lead time of 6 months for the relevant developments and testing.
E. Commitments of the submitting organization:
The ESMA TRACE project team confirms that it plans to develop a new message definition and new version of the existing messages according to the changes proposed in this document. 
F. Contact persons:
Krisztina Miklossy – Krisztina.Miklossy@esma.europa.eu
Michal Zubrycki - Michal.Zubrycki-ext@esma.europa.eu 
Descriptions of the changes 
Appendix A contains detailed information on the changes introduced to the base messages. Each change is provided with the original query of a relevant stakeholder, information on how certain request is catered for from the technical perspective and provide paths/parent elements/components to facilitate the review process. 

Appendix A
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Sheet1

		#		Original query		Querier		Purpose of the change		Description of the change		Impacted messages		Xpath

		10		We have found the following possible issue with the BsisPts spread field.  The BsisPtSprd field is of type DecimalNumber which is specified as having 17 fraction digits and 18 total digits meaning the value can not go above 9.9999…  The fields in the RTS suggest that this field should instead be 5 integer digits and as such we would expect fractionDigits to be 0 and totalDigits to be 5.  Please can you advise how we should progress here?

            <xs:element name="BsisPtSprd" type="DecimalNumber">
                <xs:annotation>
                    <xs:documentation source="Name" xml:lang="EN">BasisPointSpread</xs:documentation>
                    <xs:documentation source="Definition" xml:lang="EN">Provides the number of basis points added to (if positive) or deducted from (if negative) the underlying reference rate to calculate the actual interest rate applicable for a given period at issuance of the floating rate instrument.</xs:documentation>
                </xs:annotation>
            </xs:element>

   <xs:simpleType name="DecimalNumber">
        <xs:annotation>
            <xs:documentation source="Name" xml:lang="EN">DecimalNumber</xs:documentation>
            <xs:documentation source="Definition" xml:lang="EN">Number of objects represented as a decimal number, for example 0.75 or 45.6.</xs:documentation>
        </xs:annotation>
        <xs:restriction base="xs:decimal">
            <xs:fractionDigits value="17"/>
            <xs:totalDigits value="18"/>
        </xs:restriction>
    </xs:simpleType>		Trade Repository		The corrections of the inconsistencies between the definitions of the validation rules and the base messages 		Basis Point Spread field is now a part of Spread component with a type SecuritiesTransactionPrice13Choice. Field is now created with Number type which will allow for further modifications on UG level to meet the fractionDigits: 0 and totalDigits: 5 requirement. 		auth.052
auth.079		auth.052:

/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/RpTrad/IntrstRate/Fltg/BsisPtSprd
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/SctiesLndg/RbtRate/Fltg/BsisPtSprd
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/MrgnLndg/MrgnLnAttr/IntrstRate/Fltg/BsisPtSprd
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/RpTrad/IntrstRate/Fltg/BsisPtSprd
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/SctiesLndg/RbtRate/Fltg/BsisPtSprd
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/MrgnLndg/MrgnLnAttr/IntrstRate/Fltg/BsisPtSprd
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/RpTrad/IntrstRate/Fltg/BsisPtSprd
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/SctiesLndg/RbtRate/Fltg/BsisPtSprd
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/RpTrad/IntrstRate/Fltg/BsisPtSprd
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/MrgnLndg/MrgnLnAttr/IntrstRate/Fltg/BsisPtSprd
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/SctiesLndg/RbtRate/Fltg/BsisPtSprd

auth.079:

/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/RpTrad/IntrstRate/Fltg/BsisPtSprd
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/SctiesLndg/RbtRate/Fltg/BsisPtSprd
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/MrgnLndg/MrgnLnAttr/IntrstRate/Fltg/BsisPtSprd

		13		Transaction New LnData SecLending AsstTp – Sec or Comm should be a choice and isn’t based on current RTS.  RTS states “When populated, shall contain only one of the following values: "SECU" or 'COMM',   4 alphabetical characters.”.  However XML now supports both SECU & COMM (not a choice).		Trade Repository		The corrections of the inconsistencies between the definitions of the validation rules and the base messages 		Asset Type field changed to choice to meet the “When populated, shall contain only one of the following values: "SECU" or 'COMM',   4 alphabetical characters.” requirement		auth.052
auth.079		auth.052:

auth./Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/SctiesLndg/AsstTp
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/SctiesLndg/AsstTp
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/SctiesLndg/AsstTp
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/SctiesLndg/AsstTp

auth.079:/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/SctiesLndg/AsstTp

auth.080:/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/AsstTp

		22		Reconciliation of Net exposure and underlying trades for multimanaged funds
Multi managed funds case
To manage the reconciliation of net collateral for multi-managed funds the “entity responsible” flag should be included
If a multi managed fund traded through numerous responsible entities and those reports were submitted to the TR process at the same time it could result in 
--> TR 1 matching with breaks to TR4, TR 2 matching with breaks to TR 3.
--> The TR’s would not know what value to match to each other so it could result in the wrong matches being made. 
The TR’s cannot manage this process without the entity responsible LEI included on the files.

TR         	Entity Responsible   Reporting Firm	   Other counterparty ID	   Net collateral
TR 1        	ABC FM	                            LEI1	                       LEI2	                             100
TR 2        	ABC FM	                            LEI2	                       LEI1	                             100
TR 3        	ABB FM	                            LEI1	                       LEI2	                             200
TR 4        	ABB FM	                            LEI2	                       LEI1	                             200		Trade Repository		The changes introduced to the definitions of the validation rules 		Entity Responsible For Report field is added to manage the reconciliation of net collateral for multi-managed funds and meet the requirements introduced to the definition of the validation rules		auth.052
auth.080 		auth.052:

/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Err/CtrPtyData/CtrPtyData
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/EarlyTermntn/CtrPtyData/CtrPtyData

auth.080:
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/TxIdBM


		44		
FULL RETURNS
Example 1: Open SLB where Ctpty 1 and Ctpty 2 agree today to close the SFT with a T+2 settlement date.
Option 1:
i. Report a MODI with (2.3) event date = today, introduce a (2.14) maturity date = T+2 and change (2.21) open term to false.
ii. Ignore settlement implications.
iii. Trade drops from TR on maturity date.
Option 2:
i. Report a MODI with (2.3) event date = today, introduce a (2.14) maturity date = T+2 and change (2.21) open term to false.
ii. Send a MODI, daily, to update the (2.14) maturity date to reflect settlement fails.
Option 3:
i. Do not report anything today.
ii. Report an ETRM with (2.3) event date = T+2, (2.21) open term = true, (2.15) termination date = T+2.
iii. Ignore settlement implications.
Option 4:
i. Do not report anything today.
ii. Report an ETRM with (2.3) event date = T+2, (2.21) open term = true, (2.15) termination date = T+2, but only if it settles.
iii. Delay the reporting until it settles.
Option 5:
i. Report a MODI with (2.3) event date = today, introduce a (2.14) maturity date = T+2, but do not change (2.21) open term to false.
ii. Ignore Settlement implications.
iii. Trade drops from TR on maturity date (requires a validation rule change; see [Figure 1] below).
Option 6:
i. Report a MODI with (2.3) event date = today, introduce a (2.14) maturity date = T+2, but do not change (2.21) open term to false.
ii. Send a MODI daily to update the (2.14) maturity date to reflect settlement fails (requires a validation rule change; see [Figure 1] below).
		Other Market Participant		The changes introduced to the definitions of the validation rules 		Open element modified to allow also for reporting Maturity Date element		auth.052
auth.079		auth.052:

/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/RpTrad/Term
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/SctiesLndg/Term/Opn
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/RpTrad/Term/Opn
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/SctiesLndg/Term/Opn
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/RpTrad/Term/Opn
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/SctiesLndg/Term/Opn
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/RpTrad/Term/Opn
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/SctiesLndg/Term/Opn

auth.079:
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/RpTrad/Term/Opn
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/SctiesLndg/Term/Opn

		52		Negative values for fields 2.76 (Collateralisation of Net Exposure), 2.83 (Collateral Quantity or Nominal Amount) and 2.88 (Collateral Market Value) 
The Guidelines describe the use of negative numbers purely focused on the scenario of ‘noncleared VM for repos’ – there are issues though: 
1. There are other scenarios where collateral direction is important to state in the ISO messages, e.g. two entities trading under the same master agreement type but with some trades transacted with one as collateral giver and the other as taker, and other trades with them in the roles reversed – if these two sets of trades are not netted then the associated two COLUs will override each other. The general issue here comes from SBL trades with net exposure collateral, where field 1.09 (Counterparty side) has now been removed from the validation rules for COLU template messages so no collateral direction can be advised.
2. The Guidelines talk about field 2.88 (Collateral Market Value) being signed too, so as to match the signage used on the associated use of field 2.76 (Cash Collateral Amount) and field 2.83 (Collateral Quantity or Nominal Amount), but this isn’t supported by the latest ISO schema, i.e. field 2.88 cannot be signed. 
3. The TRs have only been advised so far to do ‘like-for-like’ checks in their reconciliation matching rules, so if for example field 2.83 was set to “-100” by the collateral giver and their counterparty (the collateral taker) were to set the same field to “+100” this will cause a matching break; i.e. TRs will not currently match negatives to positives, even for the noncleared variation margin for repos scenario described in the Guidelines.

Questions/Suggestions:
1. Is it the intension to only allow signed collateral amount reporting for the specific use-case of non-cleared VM for repos, or should this technique already be used more widely? So for either:
a. All net exposure collateral reporting (i.e. all COLUs where field 2.73 = “TRUE”), or
b. All collateral reporting, i.e. fields 2.76 and 2.83 can be signed no matter the actiontype being used or the value of field 2.73.
2. Assuming the schema cannot be altered, is it correct to report field 2.88 as an ‘absolute’ number for now, therefore unsigned?
3. If some collateral amount signing is to be used, the TRs need to be advised when and where this is allowed so as to alter their reconciliation matching logic,		Other Market Participant		The corrections of the inconsistencies between the definitions of the validation rules and the base messages 		Market Value field type changed from ActiveOrHistoricCurrencyAndAmount to AmountAndDirection53 to allow for reporting the negative values. 		auth.052
auth.071
auth.079
auth.080
auth.086		auth.052:

/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/RpTrad/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/RpTrad/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/BuySellBck/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/BuySellBck/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/SctiesLndg/Collsd/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/SctiesLndg/Collsd/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/MrgnLndg/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CollData/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CollData/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/RpTrad/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/RpTrad/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/BuySellBck/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/BuySellBck/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/SctiesLndg/Collsd/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/SctiesLndg/Collsd/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/MrgnLndg/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/RpTrad/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/RpTrad/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/BuySellBck/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/BuySellBck/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/SctiesLndg/Collsd/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/SctiesLndg/Collsd/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/MrgnLndg/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/SctiesLndg/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/SctiesLndg/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/SctiesLndg/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/SctiesLndg/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/SctiesLndg/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/SctiesLndg/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/ValtnUpd/LnData/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/SctiesLndg/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/SctiesLndg/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/RpTrad/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/RpTrad/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/BuySellBck/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/BuySellBck/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/SctiesLndg/Collsd/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/SctiesLndg/Collsd/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/MrgnLndg/MktVal

auth.071:

/Document/SctiesFincgRptgTxReusdCollDataRpt/TradData/Rpt/New/FndgSrc/MktVal
/Document/SctiesFincgRptgTxReusdCollDataRpt/TradData/Rpt/Crrctn/FndgSrc/MktVal
/Document/SctiesFincgRptgTxReusdCollDataRpt/TradData/Rpt/CollReuseUpd/FndgSrc/MktVal

auth.079:

/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/SctiesLndg/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/SctiesLndg/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/RpTrad/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/RpTrad/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/BuySellBck/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/BuySellBck/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/SctiesLndg/Collsd/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/SctiesLndg/Collsd/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/MrgnLndg/MktVal

auth.080:

/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/AsstTp/Scty/MktVal
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/AsstTp/Cmmdty/MktVal
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/CollMtchgCrit/CmpntTp/Scty/MktVal
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/CollMtchgCrit/CmpntTp/Cmmdty/MktVal

auth.086:

/Document/SctiesFincgRptgReusdCollDataTxStatRpt/TradData/Rpt/FndgSrc/MktVal

		58		Reporting of variation margin for uncleared repos 
One additional problem that we have identified is in relation to the use of arithmetic signs. The general guidance does seem to be in line with our expectation. However, we note that paragraph 373 (as well as the relevant examples, e.g. table 95) suggests that the negative sign should apply to fields 2.83 (collateral quantity) and 2.88 (collateral market value), the XML schemas do not currently support this guidance as a negative arithmetic sign is only permissible for field 2.83. ICMA therefore recommends that reporting firms apply the negative sign only to collateral quantity, not to collateral market value. This would be consistent with the XML schemas and should at the same time not make a difference for the correct identification of the direction.  		Other Market Participant		The corrections of the inconsistencies between the definitions of the validation rules and the base messages 		Nominal Value field type changed from ActiveOrHistoricCurrencyAndAmount to AmountAndDirection53 to allow for reporting the negative values. 		auth.079		auth.079:

/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/RpTrad/AsstTp/Scty/QtyOrNmnlVal/NmnlVal
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/BuySellBck/AsstTp/Scty/QtyOrNmnlVal/NmnlVal

		70		How do we represent matchable repeatable loan fields in the XML auth80 schema? The individual fields are NOT repeatable in the schema for REPO and ML.		Trade Repository		General improvements based on the feedback from the market.		Amended cardinality [0.*] - [0.1] consistency between auth.52 and auth.080 to allow for representing matchable repeatable fields. 		auth.080		auth.080:

/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/AdjstdRate
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/AdjstmntRateDt
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/MrgnLnAmt

		76		Reconciliation 080 for certain elements the schema structure is mandating that if Val1 is provided, Val2 must be provided. For example, the schema structure of Floating rate reset frequency - multiplier (FltgIntrstRateRstFrqcyVal), and Spread mandate that if Val1 is populated Val2 must be populated. 		Trade Repository		General improvements based on the feedback from the market.		Applicable elements have cardinality changed from mandatory into optional to avoid compulsory population of both Val1 and Val2 		auth.080		auth.080:

/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/FltgIntrstRateRstFrqcyVal
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/IntrstRateBsisPtSprd
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/FltgRbtRateTermVal
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/FltgRbtRatePmtFrqcyVal/Val1
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/FltgRbtRateRstFrqcyVal
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/RbtRateBsisPtSprd

		77		Reconciliation 080 the cash collateral schema structure mandates that if information is provided for either Cash collateral amount or Haircut or margin you must provide the tag for both elements.		Trade Repository		General improvements based on the feedback from the market.		Applicable elements have cardinality changed from mandatory into optional to avoid compulsory population of both Val1 and Val2 		auth.080		auth.080:

/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/CollMtchgCrit/CmpntTp/Csh/Val
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/CollMtchgCrit/CmpntTp/Csh/HrcutOrMrgn

		79		Intraday trades are not reported on the Transaction State Report as they are opened and expired on the same day. However, these expired trades may not be paired within the 30 days after the expiration period so these trades will need to be included in the Inter TR Reconciliations process for 30 days. How will unpaired intraday trades be reported? They will not be included in the Transaction State Report (079) as they are expired trades and there is no where on the Reconciliation Results Report schema 080 where an unpaired trade is reportable		Trade Repository		General improvements based on the feedback from the market.		New "Unpaired" code added into detailed status and reconciliation status to support intraday trades reporting		auth.080		auth.080:

/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/PairgRcncltnSts/DtldSts

		141		fields Fixed/Floating Rebate Rate, on Swift->MyStandards, we have for Action Type=POSC -> Rebate rate minOccurs=1, maxOccurs=1, this means that field is mandatory but for other Action Types, we have 0, 1(conditional fields): In validation table this field is conditional and not mandatory - looks like an error on the schema		Trade Repository		The corrections of the inconsistencies between the definitions of the validation rules and the base messages 		Rebate Rate field changed to optional for POSC action type to keep the consitency with the definitions of the validation rules		auth.052		auth.052:

/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/SctiesLndg/RbtRate

		142		The 080 schema has multiple fields that do not correspond to fields in the reports received from clients. Clarification is required on what data should be included in these fields in the 080 XML
The fields are 
Transaction block :: StartDate :: RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/StartDt/Val

Transaction block :: EndDate :: RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/EndDt/Val1

Transaction block :: PrincipalAmountStartDateAmountCurrency :: RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/PrncplAmtStartDtAmt/Val1/Ccy
 
Transaction block :: PrincipalAmountStartDateAmount :: RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/PrncplAmtStartDtAmt/Val1/Value

Margin Reporting block :: Collateral Portfolio Identification :: /Document/SctiesFincgRptgTxStsAdvc/TxRptStsAndRsn/Rpt/TxSttstcs/NbOfTxsRjctd/TxId/MrgnRptg/CollPrtflId



		Trade Repository		General improvements based on the feedback from the market.		Multiple elements renamed to keep the consistency between auth.052 and auth.080 and to correspond to fields in the reports received from clients		auth.080		auth.080:

LoanMatchingCriteria:
ValueDateStartDate
MaturityDateEndDate
ExecutionDateTimeExecutingDateTime
BasisPointSpreadInterestRateBasisPointSpread
InterestRate/Floating/RateAdjustment/RateAdjustedRate>FloatingRateAdjustment
InterestRate/Floating/RateAdjustment/AdjustmentDateAdjustmentRateDate>FloatingRateAdjustmentDate
PrincipalAmount/ValueDateAmountPrincipalAmountStartDateAmount>PrincipalAmountValueDateAmount
Issuer/IdentificationIssuerIdentifier>IssuerIdentification
Issuer/JurisdictionCountryIssuerCountry
AvailableForCollateralReuseAvailableForReuse>AvailableForCollateralReuse
RateAdjustment/RateAdjustedRate>FloatingRateAdjustment
RateAdjustment/AdjustmentDateAdjustmentRateDate>FloatingRateAdjustmentDate
OutstandingMarginLoanAmountOutstandingLoan>OutstandingMarginLoanAmount
ShortMarketValueAmountShortMarketValue>ShortMarketValueAmount
OutstandingMarginLoanAmountOutstandingLoan>OutstandingMarginLoanAmount
ShortMarketValueAmountShortMarketValue>ShortMarketValueAmount
AvailableForCollateralReuseAvailableForReuse>AvailableForCollateralReuse
AssetTypeComponentType>AssetType
Issuer/IdentificationIssuerIdentifier>IssuerIdentification
Issuer/JurisdictionCountryIssuerCountry

		143		The auth.084 schema for the Rejections export includes a mandatory Number Of Transaction Rejected section. This makes it impossible to generate the report if there were no rejections, whether because everyone has had a great day or because the regulator requesting the extract doesn't see any of the rejected reports		Trade Repository		General improvements based on the feedback from the market.		Number of Transaction Rejected field cardinality changed from mandatory to optional to avoid rejection report generation 		auth.084		auth.084:

/Document/SctiesFincgRptgTxStsAdvc/TxRptStsAndRsn/Rpt/TxSttstcs/NbOfTxsRjctd

		146		Field 95 is repeating in the schema but the Note for the field doesn’t show it as repeating. "Where specific collateral was used, fields 75 to 94 shall be repeated and completed for each component of the collateral, where applicable." does ESMA agree that 2.95 is repeating where security is the collateral component ie  per security reported.		Trade Repository		The corrections of the inconsistencies between the definitions of the validation rules and the base messages 		Element Available For Collateral Reuse is moved outside the SECU component, higher in hierarchy, to be in line with the requirement  "Where specific collateral was used, fields 75 to 94 shall be repeated and completed for each component of the collateral, where applicable."		auth.052
auth.079		auth.052:

/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/RpTrad/AsstTp/Scty/AvlblForCollReuse
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/BuySellBck/AsstTp/Scty/AvlblForCollReuse
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/SctiesLndg/Collsd/AsstTp/Scty/AvlblForCollReuse
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/MrgnLndg/AvlblForCollReuse
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CollData/AsstTp/Scty/AvlblForCollReuse
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/RpTrad/AsstTp/Scty/AvlblForCollReuse
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/BuySellBck/AsstTp/Scty/AvlblForCollReuse
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/SctiesLndg/Collsd/AsstTp/Scty/AvlblForCollReuse
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/MrgnLndg/AvlblForCollReuse
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/RpTrad/AsstTp/Scty/AvlblForCollReuse
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/BuySellBck/AsstTp/Scty/AvlblForCollReuse
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/SctiesLndg/Collsd/AsstTp/Scty/AvlblForCollReuse
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/MrgnLndg/AvlblForCollReuse
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/SctiesLndg/AsstTp/Scty/AvlblForCollReuse
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/SctiesLndg/AsstTp/Scty/AvlblForCollReuse
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/RpTrad/AsstTp/Scty
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/BuySellBck/AsstTp/Scty
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/SctiesLndg/Collsd/AsstTp/Scty
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/SctiesLndg/AsstTp/Scty
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/SctiesLndg/AsstTp/Scty

auth.079:

/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/RpTrad/AsstTp/Scty/AvlblForCollReuse
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/BuySellBck/AsstTp/Scty/AvlblForCollReuse
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/SctiesLndg/Collsd/AsstTp/Scty/AvlblForCollReuse
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/MrgnLndg/AvlblForCollReuse
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/SctiesLndg/AsstTp

		150		The 086 trade state is unlike the other trade state reports and is:
1.	Missing the DataSetActn NOTX block which allows empty XML files to be sent – as per below if there are 0 reuse messages a valid XML file cannot be generated
2.	The 3rd level block is named “Rpt” rather than “Stat” like the other state reports.		Trade Repository		General improvements based on the feedback from the market.		Change of the message element name from Report to State to be in line with the naming convention		auth.086		auth.086:

/Document/SctiesFincgRptgReusdCollDataTxStatRpt/TradData/Rpt

		166		Where Sgn is used on an 052 to indicate negative Nominal Values there appears to be no way to reflect this is in the transaction state?		Trade Repository		The corrections of the inconsistencies between the definitions of the validation rules and the base messages 		Duplicate of ID 58		auth.079		N/A

		189		There is a problem with the  Rejection Reason Report Schema. When the file is rejected due to File problems (incorrect filename, size exceeded, duplicate filename, file corrupted…) and no Record is processed, it is not possible to construct the Report because the Schema obligates to inform the Statistics of the transactions, but it may occur the scenario that there is not any transaction to include in the Report.

This issue would imply the impossibility to construct the file and pass the Schema in the mentioned scnearios.

Could you please align the Schema to these possible scenarios? In our opinion, it is a potential scenario, especially in the beginning of the GO Live.

		Trade Repository		General improvements based on the feedback from the market.		Transaction Statistics field changed to choice and supplemented with additional NOTX element to support the scenario when there is no transaction to include in the Report.		auth.084		auth.084:

/Document/SctiesFincgRptgTxStsAdvc/TxRptStsAndRsn/Rpt/TxSttstcs

		191		Fields fixed and floating rebate rate is mandatory by schema for action type POSC but conditional mandatory according to the validation rules.

		Trade Repository		The corrections of the inconsistencies between the definitions of the validation rules and the base messages 		Duplicate of ID 141		auth.052		N/A

		195		This schema only allows the reporting of one rejection error code and description per SFT, Margin or Reuse report.

1.	Consider an example, where TR receives 3 trade submissions for an SFT on a given day. If the first is accepted, the second is rejected and the third is accepted then would the rejection (second submission) still need to be reported, even though the last submission was accepted? I ask this question because the auth.084 schema does not have a Technical Record Identifier.
2.	If a rejection has 6 rejection reasons then which rejection reason should be presented in the report since the schema only allows for one rejection to be reported (see below). Each SFT report allows only one status and one error code/error description.		Trade Repository		General improvements based on the feedback from the market.		Detailed Validation Rule cardinality changed to [0..*] to allow the reporting of more than one rejection error code and description. 		auth.084		auth.084:

/Document/SctiesFincgRptgTxStsAdvc/TxRptStsAndRsn/Rpt/TxSttstcs/NbOfTxsRjctd/DtldVldtnRule

		199		The conditional rule for field 2.75 says: 
For action types NEWT, and SL transactions: If field 2.72 is populated with 'true',  this field shall be left blank. Otherwise it is optional for Repo, BSB and SL.
For action types COLU and CORR: at least one of the fields 2.75 Type of collateral component or 2.96 Collateral basket identifier should be populated for Repo, BSB and SL. 

Therefore firms can report field 2.75 with a blank value (i.e. without a collateral component) but then must populate it if they wish to send a COLU or (more likely) a CORR. Given that the trade is uncollateralised, reporting parties have no value to provide here and are therefore unable to report corrections.		Trade Repository		The changes introduced to the definitions of the validation rules 		LoanData element cardinality changed to optional to implement the changes introduced to the definition of the validation rules		auth.052		auth.052:

/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/LnData

		246		RSST doesn't allow for a field to report the text 'collateral reconciled'. We need furether clarificaiton. 		Trade Repository		General improvements based on the feedback from the market.		New "Loan reconciled" and "Collateral reconciled" code added into detailed status 		auth.080		auth.080:

/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/PairgRcncltnSts/DtldSts

		255		We have undertaken additional analysis of the SFTR Rejection Submissions Report Schema (auth.084) and have identified an issue which could cause schema validation issues when generating Rejection Reports. 
Can you provide a solution for scenarios where a submitter submits a batch without a <BizMsgIdr> in the <head.001> header? In the Rejections Report schema (auth.084).
Can you provide a solution for scenarios where a submitter submits a Margin submission which is rejected because it is provided without a Collateral Portfolio ID as per the submission schema auth.070? In the Rejections Report schema (auth.084) 
We have to populate a mandatory tag < CollPrtflId>. The Xpath for this tag is Document/SctiesFincgRptgTxStsAdvc/TxRptStsAndRsn/Rpt/TxSttstcs/NbOfTxsRjctd/TxId/MrgnRptg/CollPrtflId. 
What are we expected to provide in this tag < CollPrtflId> if the submitter fails to provide a Collateral Portfolio ID in a margin submission? 		Trade Repository		General improvements based on the feedback from the market.		Collateral Portfolio Identification field changed to optional 		auth.084		auth.084:

/Document/SctiesFincgRptgTxStsAdvc/TxRptStsAndRsn/Rpt/TxSttstcs/NbOfTxsRjctd/TxId/MrgnRptg/CollPrtflId

		292 (internal)		N/A		Internal		Alignment of the technical Message Components of the multiple base messages against the base message auth.030.001.02 DerivativesTradeReport and the base message auth.029.001.02 DerivativesTradeReportQuery		OrganisationIdentifiaction9Choice type changed to OrganisationIdentification10Choice for Report Submitting Entity, Reporting Counterparty, Entity Responsible For Report, Triparty Agent, Broker, Clearing Member, Settlement Parties and Agent Lender to be consistent with auth.030
OrganisationIdentifiaction9Choice type changed to PartyIdentification235Choice for Other Counterparty and Beneficiary to be consistent with auth.030		auth.052
auth.070
auth.071
auth.079
auth.080
auth.083
auth.084
auth.085
auth.086		auth.052:

/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CtrPtyData/RptSubmitgNtty
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CtrPtyData/CtrPtyData/RptgCtrPty/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CtrPtyData/CtrPtyData/RptgCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CtrPtyData/CtrPtyData/OthrCtrPty/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CtrPtyData/CtrPtyData/OthrCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CtrPtyData/CtrPtyData/NttyRspnsblForRpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CtrPtyData/CtrPtyData/OthrPtyData/Bnfcry
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CtrPtyData/CtrPtyData/OthrPtyData/TrptyAgt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CtrPtyData/CtrPtyData/OthrPtyData/Brkr
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CtrPtyData/CtrPtyData/OthrPtyData/ClrMmb
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CtrPtyData/CtrPtyData/OthrPtyData/SttlmPties/CntrlSctiesDpstryPtcpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CtrPtyData/CtrPtyData/OthrPtyData/SttlmPties/IndrctPtcpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CtrPtyData/CtrPtyData/OthrPtyData/AgtLndr
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/RpTrad/ClrSts/Clrd/CCP
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/BuySellBck/ClrSts/Clrd/CCP
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/SctiesLndg/ClrSts/Clrd/CCP
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/SctiesLndg/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/RpTrad/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/BuySellBck/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/SctiesLndg/Collsd/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/MrgnLndg/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CtrPtyData/RptSubmitgNtty
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CtrPtyData/CtrPtyData/RptgCtrPty/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CtrPtyData/CtrPtyData/RptgCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CtrPtyData/CtrPtyData/OthrCtrPty/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CtrPtyData/CtrPtyData/OthrCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CtrPtyData/CtrPtyData/NttyRspnsblForRpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CtrPtyData/CtrPtyData/OthrPtyData/Bnfcry
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CtrPtyData/CtrPtyData/OthrPtyData/TrptyAgt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CtrPtyData/CtrPtyData/OthrPtyData/Brkr
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CtrPtyData/CtrPtyData/OthrPtyData/ClrMmb
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CtrPtyData/CtrPtyData/OthrPtyData/SttlmPties/CntrlSctiesDpstryPtcpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CtrPtyData/CtrPtyData/OthrPtyData/SttlmPties/IndrctPtcpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CtrPtyData/CtrPtyData/OthrPtyData/AgtLndr
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/RpTrad/ClrSts/Clrd/CCP
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/BuySellBck/ClrSts/Clrd/CCP
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/SctiesLndg/ClrSts/Clrd/CCP
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/SctiesLndg/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/RpTrad/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/BuySellBck/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/SctiesLndg/Collsd/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/MrgnLndg/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Err/CtrPtyData/RptSubmitgNtty
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Err/CtrPtyData/CtrPtyData/RptgCtrPty/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Err/CtrPtyData/CtrPtyData/RptgCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Err/CtrPtyData/CtrPtyData/OthrCtrPty/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Err/CtrPtyData/CtrPtyData/OthrCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/EarlyTermntn/CtrPtyData/RptSubmitgNtty
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/EarlyTermntn/CtrPtyData/CtrPtyData/RptgCtrPty/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/EarlyTermntn/CtrPtyData/CtrPtyData/RptgCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/EarlyTermntn/CtrPtyData/CtrPtyData/OthrCtrPty/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/EarlyTermntn/CtrPtyData/CtrPtyData/OthrCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CtrPtyData/RptSubmitgNtty
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CtrPtyData/CtrPtyData/RptgCtrPty/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CtrPtyData/CtrPtyData/RptgCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CtrPtyData/CtrPtyData/OthrCtrPty/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CtrPtyData/CtrPtyData/OthrCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CtrPtyData/CtrPtyData/NttyRspnsblForRpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CtrPtyData/CtrPtyData/OthrPtyData/Bnfcry
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CtrPtyData/CtrPtyData/OthrPtyData/TrptyAgt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CtrPtyData/CtrPtyData/OthrPtyData/Brkr
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CtrPtyData/CtrPtyData/OthrPtyData/ClrMmb
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CtrPtyData/CtrPtyData/OthrPtyData/SttlmPties/CntrlSctiesDpstryPtcpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CtrPtyData/CtrPtyData/OthrPtyData/SttlmPties/IndrctPtcpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CtrPtyData/CtrPtyData/OthrPtyData/AgtLndr
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/RpTrad/ClrSts/Clrd/CCP
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/BuySellBck/ClrSts/Clrd/CCP
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/SctiesLndg/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/SctiesLndg/ClrSts/Clrd/CCP
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CollData/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CtrPtyData/RptSubmitgNtty
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CtrPtyData/CtrPtyData/RptgCtrPty/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CtrPtyData/CtrPtyData/RptgCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CtrPtyData/CtrPtyData/OthrCtrPty/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CtrPtyData/CtrPtyData/OthrCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CtrPtyData/CtrPtyData/NttyRspnsblForRpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CtrPtyData/CtrPtyData/OthrPtyData/Bnfcry
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CtrPtyData/CtrPtyData/OthrPtyData/TrptyAgt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CtrPtyData/CtrPtyData/OthrPtyData/Brkr
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CtrPtyData/CtrPtyData/OthrPtyData/ClrMmb
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CtrPtyData/CtrPtyData/OthrPtyData/SttlmPties/CntrlSctiesDpstryPtcpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CtrPtyData/CtrPtyData/OthrPtyData/SttlmPties/IndrctPtcpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CtrPtyData/CtrPtyData/OthrPtyData/AgtLndr
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/RpTrad/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/BuySellBck/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/SctiesLndg/Collsd/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/MrgnLndg/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CtrPtyData/RptSubmitgNtty
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CtrPtyData/CtrPtyData/RptgCtrPty/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CtrPtyData/CtrPtyData/RptgCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CtrPtyData/CtrPtyData/OthrCtrPty/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CtrPtyData/CtrPtyData/OthrCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CtrPtyData/CtrPtyData/NttyRspnsblForRpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CtrPtyData/CtrPtyData/OthrPtyData/Bnfcry
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CtrPtyData/CtrPtyData/OthrPtyData/TrptyAgt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CtrPtyData/CtrPtyData/OthrPtyData/Brkr
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CtrPtyData/CtrPtyData/OthrPtyData/ClrMmb
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CtrPtyData/CtrPtyData/OthrPtyData/SttlmPties/CntrlSctiesDpstryPtcpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CtrPtyData/CtrPtyData/OthrPtyData/SttlmPties/IndrctPtcpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CtrPtyData/CtrPtyData/OthrPtyData/AgtLndr
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/RpTrad/ClrSts/Clrd/CCP
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/BuySellBck/ClrSts/Clrd/CCP
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/SctiesLndg/ClrSts/Clrd/CCP
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/SctiesLndg/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/RpTrad/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/BuySellBck/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/SctiesLndg/Collsd/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/MrgnLndg/Issr/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/ValtnUpd/CtrPtyData/RptSubmitgNtty
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/ValtnUpd/CtrPtyData/CtrPtyData/RptgCtrPty/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/ValtnUpd/CtrPtyData/CtrPtyData/RptgCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/ValtnUpd/CtrPtyData/CtrPtyData/OthrCtrPty/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/ValtnUpd/CtrPtyData/CtrPtyData/OthrCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/ValtnUpd/CtrPtyData/CtrPtyData/NttyRspnsblForRpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/ValtnUpd/CtrPtyData/CtrPtyData/OthrPtyData/Bnfcry
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/ValtnUpd/CtrPtyData/CtrPtyData/OthrPtyData/TrptyAgt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/ValtnUpd/CtrPtyData/CtrPtyData/OthrPtyData/Brkr
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/ValtnUpd/CtrPtyData/CtrPtyData/OthrPtyData/ClrMmb
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/ValtnUpd/CtrPtyData/CtrPtyData/OthrPtyData/SttlmPties/CntrlSctiesDpstryPtcpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/ValtnUpd/CtrPtyData/CtrPtyData/OthrPtyData/SttlmPties/IndrctPtcpt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/ValtnUpd/CtrPtyData/CtrPtyData/OthrPtyData/AgtLndr

auth.070:

/Document/SctiesFincgRptgTxMrgnDataRpt/TradData/Rpt/New/CtrPty/RptgCtrPty
/Document/SctiesFincgRptgTxMrgnDataRpt/TradData/Rpt/New/CtrPty/OthrCtrPty
/Document/SctiesFincgRptgTxMrgnDataRpt/TradData/Rpt/New/CtrPty/NttyRspnsblForRpt
/Document/SctiesFincgRptgTxMrgnDataRpt/TradData/Rpt/New/CtrPty/RptSubmitgNtty
/Document/SctiesFincgRptgTxMrgnDataRpt/TradData/Rpt/Err/CtrPty/RptgCtrPty
/Document/SctiesFincgRptgTxMrgnDataRpt/TradData/Rpt/Err/CtrPty/OthrCtrPty
/Document/SctiesFincgRptgTxMrgnDataRpt/TradData/Rpt/Err/CtrPty/NttyRspnsblForRpt
/Document/SctiesFincgRptgTxMrgnDataRpt/TradData/Rpt/Err/CtrPty/RptSubmitgNtty
/Document/SctiesFincgRptgTxMrgnDataRpt/TradData/Rpt/Crrctn/CtrPty/RptgCtrPty
/Document/SctiesFincgRptgTxMrgnDataRpt/TradData/Rpt/Crrctn/CtrPty/OthrCtrPty
/Document/SctiesFincgRptgTxMrgnDataRpt/TradData/Rpt/Crrctn/CtrPty/NttyRspnsblForRpt
/Document/SctiesFincgRptgTxMrgnDataRpt/TradData/Rpt/Crrctn/CtrPty/RptSubmitgNtty
/Document/SctiesFincgRptgTxMrgnDataRpt/TradData/Rpt/TradUpd/CtrPty/RptgCtrPty
/Document/SctiesFincgRptgTxMrgnDataRpt/TradData/Rpt/TradUpd/CtrPty/OthrCtrPty
/Document/SctiesFincgRptgTxMrgnDataRpt/TradData/Rpt/TradUpd/CtrPty/NttyRspnsblForRpt
/Document/SctiesFincgRptgTxMrgnDataRpt/TradData/Rpt/TradUpd/CtrPty/RptSubmitgNtty

auth.071:

/Document/SctiesFincgRptgTxReusdCollDataRpt/TradData/Rpt/New/CtrPtyData/RptSubmitgNtty
/Document/SctiesFincgRptgTxReusdCollDataRpt/TradData/Rpt/New/CtrPtyData/RptgCtrPty
/Document/SctiesFincgRptgTxReusdCollDataRpt/TradData/Rpt/New/CtrPtyData/NttyRspnsblForRpt
/Document/SctiesFincgRptgTxReusdCollDataRpt/TradData/Rpt/Err/CtrPtyData/RptSubmitgNtty
/Document/SctiesFincgRptgTxReusdCollDataRpt/TradData/Rpt/Err/CtrPtyData/RptgCtrPty
/Document/SctiesFincgRptgTxReusdCollDataRpt/TradData/Rpt/Err/CtrPtyData/NttyRspnsblForRpt
/Document/SctiesFincgRptgTxReusdCollDataRpt/TradData/Rpt/Crrctn/CtrPtyData/RptSubmitgNtty
/Document/SctiesFincgRptgTxReusdCollDataRpt/TradData/Rpt/Crrctn/CtrPtyData/RptgCtrPty
/Document/SctiesFincgRptgTxReusdCollDataRpt/TradData/Rpt/Crrctn/CtrPtyData/NttyRspnsblForRpt
/Document/SctiesFincgRptgTxReusdCollDataRpt/TradData/Rpt/CollReuseUpd/CtrPtyData/RptSubmitgNtty
/Document/SctiesFincgRptgTxReusdCollDataRpt/TradData/Rpt/CollReuseUpd/CtrPtyData/RptgCtrPty
/Document/SctiesFincgRptgTxReusdCollDataRpt/TradData/Rpt/CollReuseUpd/CtrPtyData/NttyRspnsblForRpt

auth.079:

/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CtrPtyData/RptSubmitgNtty
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CtrPtyData/CtrPtyData/RptgCtrPty/Id
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CtrPtyData/CtrPtyData/RptgCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CtrPtyData/CtrPtyData/OthrCtrPty/Id
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CtrPtyData/CtrPtyData/OthrCtrPty/Brnch/Id
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CtrPtyData/CtrPtyData/NttyRspnsblForRpt
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CtrPtyData/CtrPtyData/OthrPtyData/Bnfcry
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CtrPtyData/CtrPtyData/OthrPtyData/TrptyAgt
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CtrPtyData/CtrPtyData/OthrPtyData/Brkr
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CtrPtyData/CtrPtyData/OthrPtyData/ClrMmb
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CtrPtyData/CtrPtyData/OthrPtyData/SttlmPties/CntrlSctiesDpstryPtcpt
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CtrPtyData/CtrPtyData/OthrPtyData/SttlmPties/IndrctPtcpt
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CtrPtyData/CtrPtyData/OthrPtyData/AgtLndr
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/RpTrad/ClrSts/Clrd/CCP
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/BuySellBck/ClrSts/Clrd/CCP
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/SctiesLndg/ClrSts/Clrd/CCP
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/SctiesLndg/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/RpTrad/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/BuySellBck/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/SctiesLndg/Collsd/AsstTp/Scty/Issr/Id
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/MrgnLndg/Issr/Id

auth.080:

/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/TxId/RptgCtrPty
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/TxId/OthrCtrPty
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/TxId/AgtLndr
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/TxId/TrptyAgt
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/CtrPty1
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/CtrPty2
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/CtrPtyMtchgCrit/RptgCtrPty/Val1
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/CtrPtyMtchgCrit/RptgCtrPty/Val2
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/CtrPtyMtchgCrit/OthrCtrPty/Val1
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/CtrPtyMtchgCrit/OthrCtrPty/Val2
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/CCP/Val1
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/CCP/Val2
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/AsstTp/Scty/IssrIdr/Val1
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/AsstTp/Scty/IssrIdr/Val2
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/CollMtchgCrit/CmpntTp/Scty/IssrIdr/Val1
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/CollMtchgCrit/CmpntTp/Scty/IssrIdr/Val2

auth.083:

/Document/SctiesFincgRptgMssngCollReq/TxId/RptgCtrPty
/Document/SctiesFincgRptgMssngCollReq/TxId/OthrCtrPty

auth.084:

/Document/SctiesFincgRptgTxStsAdvc/TxRptStsAndRsn/Rpt/TxSttstcs/NbOfTxsRjctd/TxId/Tx/RptgCtrPty
/Document/SctiesFincgRptgTxStsAdvc/TxRptStsAndRsn/Rpt/TxSttstcs/NbOfTxsRjctd/TxId/Tx/OthrCtrPty
/Document/SctiesFincgRptgTxStsAdvc/TxRptStsAndRsn/Rpt/TxSttstcs/NbOfTxsRjctd/TxId/Tx/AgtLndr
/Document/SctiesFincgRptgTxStsAdvc/TxRptStsAndRsn/Rpt/TxSttstcs/NbOfTxsRjctd/TxId/Tx/TrptyAgt
/Document/SctiesFincgRptgTxStsAdvc/TxRptStsAndRsn/Rpt/TxSttstcs/NbOfTxsRjctd/TxId/MrgnRptg/RptgCtrPty
/Document/SctiesFincgRptgTxStsAdvc/TxRptStsAndRsn/Rpt/TxSttstcs/NbOfTxsRjctd/TxId/MrgnRptg/OthrCtrPty
/Document/SctiesFincgRptgTxStsAdvc/TxRptStsAndRsn/Rpt/TxSttstcs/NbOfTxsRjctd/TxId/CollReuse/RptgCtrPty
/Document/SctiesFincgRptgTxStsAdvc/TxRptStsAndRsn/Rpt/TxSttstcs/NbOfTxsRjctd/TxId/CollReuse/RptSubmitgNtty

auth.085:

/Document/SctiesFincgRptgMrgnDataTxStatRpt/TradData/Stat/CtrPty/RptgCtrPty
/Document/SctiesFincgRptgMrgnDataTxStatRpt/TradData/Stat/CtrPty/OthrCtrPty
/Document/SctiesFincgRptgMrgnDataTxStatRpt/TradData/Stat/CtrPty/NttyRspnsblForRpt
/Document/SctiesFincgRptgMrgnDataTxStatRpt/TradData/Stat/CtrPty/RptSubmitgNtty

auth.086:

/Document/SctiesFincgRptgReusdCollDataTxStatRpt/TradData/Rpt/CtrPtyData/RptSubmitgNtty
/Document/SctiesFincgRptgReusdCollDataTxStatRpt/TradData/Rpt/CtrPtyData/RptgCtrPty
/Document/SctiesFincgRptgReusdCollDataTxStatRpt/TradData/Rpt/CtrPtyData/NttyRspnsblForRpt

		293 (internal) 		N/A		Internal		Alignment of the technical Message Components of the multiple base messages against the base message auth.030.001.02 DerivativesTradeReport and the base message auth.029.001.02 DerivativesTradeReportQuery		SecuritiesTransactionPrice11Choice type changed to SecuritiesTransactionPrice17Choice type to be consistent with auth.030		auth.052
auth.079
auth.080		auth.052:

/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/BuySellBck/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/SctiesLndg/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/SctiesLndg/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/RpTrad/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/RpTrad/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/BuySellBck/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/BuySellBck/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/SctiesLndg/Collsd/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/SctiesLndg/Collsd/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/CollData/MrgnLndg/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/BuySellBck/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/SctiesLndg/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/SctiesLndg/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/RpTrad/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/RpTrad/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/BuySellBck/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/BuySellBck/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/SctiesLndg/Collsd/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/SctiesLndg/Collsd/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/CollData/MrgnLndg/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/RpTrad/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/BuySellBck/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/SctiesLndg/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/SctiesLndg/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CollData/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/CollData/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/RpTrad/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/RpTrad/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/BuySellBck/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/BuySellBck/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/SctiesLndg/Collsd/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/SctiesLndg/Collsd/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/CollData/MrgnLndg/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/BuySellBck/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/SctiesLndg/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/SctiesLndg/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/RpTrad/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/RpTrad/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/BuySellBck/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/BuySellBck/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/SctiesLndg/Collsd/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/SctiesLndg/Collsd/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/CollData/MrgnLndg/UnitPric

auth.079:

/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/BuySellBck/UnitPric
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/SctiesLndg/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/SctiesLndg/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/RpTrad/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/RpTrad/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/BuySellBck/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/BuySellBck/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/SctiesLndg/Collsd/AsstTp/Scty/UnitPric
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/SctiesLndg/Collsd/AsstTp/Cmmdty/UnitPric
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/CollData/MrgnLndg/UnitPric

auth.080:

/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/AsstTp/Scty/UnitPric/Val1
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/AsstTp/Scty/UnitPric/Val2
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/AsstTp/Cmmdty/UnitPric/Val1
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/LnMtchgCrit/AsstTp/Cmmdty/UnitPric/Val2
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/CollMtchgCrit/CmpntTp/Scty/UnitPric/Val1
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/CollMtchgCrit/CmpntTp/Scty/UnitPric/Val2
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/CollMtchgCrit/CmpntTp/Cmmdty/UnitPric/Val1
/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/RcncltnSts/RptgData/NotMtchd/MtchgCrit/CollMtchgCrit/CmpntTp/Cmmdty/UnitPric/Val2

		294 (internal) 		N/A		Internal		Alignment of the technical Message Components of the multiple base messages against the base message auth.030.001.02 DerivativesTradeReport and the base message auth.029.001.02 DerivativesTradeReportQuery		MasterAgreement6 type changed to MasterAgreement7 type to be consistent with auth.030		auth.052
auth.079
auth.080
auth.083
auth.084		auth.052:

/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/RpTrad/MstrAgrmt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/BuySellBck/MstrAgrmt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/New/LnData/SctiesLndg/MstrAgrmt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/RpTrad/MstrAgrmt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/BuySellBck/MstrAgrmt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Mod/LnData/SctiesLndg/MstrAgrmt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/RpTrad/MstrAgrmt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/BuySellBck/MstrAgrmt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/PosCmpnt/LnData/SctiesLndg/MstrAgrmt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/LnData/RpTrad/MstrAgrmt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/LnData/BuySellBck/MstrAgrmt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/LnData/SctiesLndg/MstrAgrmt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/CollUpd/LnData/MrgnLndg/MstrAgrmt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/RpTrad/MstrAgrmt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/BuySellBck/MstrAgrmt
/Document/SctiesFincgRptgTxRpt/TradData/Rpt/Crrctn/LnData/SctiesLndg/MstrAgrmt

auth.079:

/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/RpTrad/MstrAgrmt
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/BuySellBck/MstrAgrmt
/Document/SctiesFincgRptgTxStatRpt/TradData/Stat/LnData/SctiesLndg/MstrAgrmt

auth.080:

/Document/SctiesFincgRptgRcncltnStsAdvc/RcncltnData/Rpt/RcncltnRpt/TxId/MstrAgrmt

auth.083:

/Document/SctiesFincgRptgMssngCollReq/TxId/MstrAgrmt/Tp/Tp

auth.084:


/Document/SctiesFincgRptgTxStsAdvc/TxRptStsAndRsn/Rpt/TxSttstcs/NbOfTxsRjctd/TxId/Tx/MstrAgrmt

		295 (internal) 		N/A		Internal		Alignment of the technical Message Components of the multiple base messages against the base message auth.030.001.02 DerivativesTradeReport and the base message auth.029.001.02 DerivativesTradeReportQuery		Frequency field type changed from TradeQueryExecutionFrequency1Choice to TradeQueryExecutionFrequency3		auth.094		auth.094:

/Document/SctiesFincgRptgTxQry/TradQryData/RcrntQry/Frqcy







