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OVERVIEW

Institution-to-Institution (I-I) data covers bilateral business between the bank and its top 50
counterparties.

The purpose of this guide is to help the reporters to create the XML file that will be submitted to the

Reporting Central module in San Francisco according to the Reporting Central standards and in

compliance with the Reporting Central schema. Figurel shows the entire structure of the XML file.

<?xml version="1.0" encoding="UTF-8" standalone="true"?>
- «financialDataFile=
- «=fileDescription=
zcreateDate>=20140915 < /createDate >
zcreateTime>165241</createTime=
<dataTypelndicator>=Test«/dataTypelndicator>
<reguastType=Scheduler< /requestType=
<receivingSite=New York</receivingSite>
zseriesMame=IIFD < /seriesName=
<reportingForm=IIFD</reportingFormz=
< /fileDescription >
- =zasofDate date="20140513">
- «=financialData>
- <reportingEntity =
zreportingEntityIldentifier> 787673 </reportingEntityIdentifier=
<transferType=Initial </transferType=
<sendingSiteReportkKey=STAR Internal Key</sendingSiteReportKey=
<processingDistrict=6</processingDistrict=
zconfidentiality status="1">none</confidentiality =
<estimation>none</estimation>
- <reportltem:
<rs_id type="mdrm" =IIFDS385</rs_id>
<itemMame=Provider</itemMName:
zitemValue=ES</itemValue>
</reportltem=>
- <reportltem:
<rs_id type="mdrm" =IIFD9010</rs_id>
<itemMame=Rep_Name</itemName:=
zitemValue=BBVA < /itemValue>
</reportltem=>
- <reportltem:
<rs_id type="mdrm"=IIFDS387 </r5_id>
<itemMName=Rep_ID</itemName=
<itemValue=K8MS7FD7NSZ2WQS51AZ71 < /itemValue=
</reportltem=>
+ <itemGroup ref="Domain" =
+ <itemGroup ref="Domain" >
+ <itemGroup ref="Domain"=>
</reportingEntity =
< ffinancialData =
< fasofDate=
< /financialDataFile=

Figurel.
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XML file Structure details.

XML file structure (FIG. 1) consists of 7 major parts.

content (value) of the tag might change.

1.

Root tagis - <financialDataFile> Al the reported data is within this tag.

2. Header information. This is the information on file level. Only ones in the file.

IIFD

- «fileDescription=
<createDate=20140915 < /createDate
<createTime=165241 < /createTime=
<dataTypelndicator=Test</dataTypelndicator>
<reguastType=Scheduler< /requestType=>
<receivingSite>New York</receivingSite >
<seriesMame=IIFD < /seriesMame>
<reportingForm=IIFD < /reportingForm=

= /fileDescription=

Figure2.

- createDate tag has YYYYMMDD format.

- createTime tag has HHMMSS format (military Eastern time).

- dataTypelndicator tag is TEST, QA, or PROD

All the rest of the tags should be hardcoded as represented on the Figure2.

- <asofDate date="20140513">  p) financial data is reported within asofDate tag.
asofDate is the date for which the financial data is reported. Only one asofDate is allowed in the
file.

Next tag contains the reporter information.

- <reportingEntity =
<reportingEntityldentifier=287673 < /reportingEntityldentifier:
<transferType=Initial</transferType:=
<sendingSiteReportkey>STAR Internal Key</sendingSiteReportkey =
<processingDistrict>=6</processingDistrict=
=<confidentiality status="1">none=</confidentiality>
<estimation>none< festimation>

Figure3.

- reportingEntityldentifier tag contains the reporting Istitution RSSD.

- processingDistrict is the district number for the reporting Institution.

All the rest of the tags should be hardcoded as represented on the Figure3.
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Financial data — stand alone items. The next three items in the file contain the general
information about the submiter of the data.

Only the actual content of the <itemValue> tag might change.

- «<reportltem =
<rs_id type="mdrm">IIFDS385</rs_id>
zitemMName=Provider</itemMName=
<itemValue>=ES</itemValue=
< /reportltem =
- «<reportltem =
<rs_id type="mdrm">IIFD9010</rs_id=>
<itemMame>Rep_Name</itemiNamez>
ZitemValue=BBVA</itemValue>
< /reportltem =
- «=reportltem:=
=rs_id type="mdrm">IIFDS387 </r5_id>
<itemiame>Rep_ID</itemName=
itemValue>K8MSZFD7NSZ2WQS1AZ 71 = /itemialue=
= /reportltem=

Figure4.

- itemValue for mdrm=IIFDS385 contains the value of Provider (Home Country Supervisor (HCS))
- itemValue for mdrm=I1IFD9010 contains the value of the Reporting Firm Name

- itemValue for mdrm=I1IFDS387 contains the value of Reporting Firm ID

All the rest of the tags should be hardcoded as represented on the Figure4.

Domain — each domain represent one reported transaction (unique set of financial data).
Together with the 3 item described in step5 it will be translated into one row in the CSV file
reported to BIS. There are three domains in the file shown on the Figurel.

+ <itemGroup ref="Domain" =
+ <itemGroup ref="Domain" =
+ <itemGroup ref="Domain" =
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Content of the each domain is shown on the Figure5 and Figure6.

Only the actual content of the <itemValue=> tag might change.

<itemGroup ref="Domain" >
- <reportltem key="yes"=

=rs_id type="mdrm">IIFDN186</rs_id=
zitemMName=Sequence Number</itemMNamea=
<itemvValue=1</itemValue=

</reportltem=

zreportltemz=
=rs_id type="mdrm">IIFDS386 </rs_id=>
zitemMName=Rep_Template=/itemMName:=
<itemvalue=II_FND_P</itemValue=

</reportltem=

zreportltem=
=rs_id type="mdrm">IIFDS388 </rs_id=>
zitemMName=Rep_Cons_Perimeter</itemMam
zitemvalue=REG</itemvalue:=

</reportltem=

<reportltem=
=rs_id type="mdrm">IIFDM900=/rs_id>
=zitemMame=CP_Name < /itemName:=
zitemValus=UBS < /itemValue=

</reportltem=

<reportltem=
=zrs_id type="mdrm"=IIFDM901 </r=_id>
zitemMame=CP_ID</itemMName=
zitemyalue=BFMB8T61CT2L1QCEMIKS0 = /item

</reportltem=

<reportltemz=
=zrs_id type="mdrm">IIFDS389 </rs_id>
=zitemMame=CP_Cons_Perimeter</itemMame
<zjtemValue>=REG < /itemVvalue>

< /reportltem=

Zreportltem=
=rs_id type="mdrm">IIFDS390</rs_id>
<itemMName=CP_Nationality</itemName=
<jtemValua=CH<=/itemValue=

</reportltem=

<reportltemz=
=rs_id type="mdrm"=IIFDS391 </rs_id=>
<itemMName=CP_Sector</itemMame:
<itemvalue=BNK=/itemValue=

</reportltem=

Figure5.
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- «<reportltem=
=rs_id type="mdrm"=IIFDS392 </rs_id=>
<itemMame=Instrument</itemNamez
<itemValue=UNCP < /itemValue=
</reportltem=
- <reportltem=
=rs_id type="mdrm"=IIFDS371</rs_id=
<itemMame:=Currency=</itemMame =
<itemValue=EUR < /itemValue=
</reportltem=
- «<reportltem=
=rs_id type="mdrm"=IIFDS393 </rs_id=
zitemMame:>=Res_Maturity</itemMName:>
<itemValue=NOMT </itemValue=
</reportltem=
- «<reportltem=
=rs_id type="mdrm">IIFDS291 </rs_id=
<itemMame=Value</itemMName=
<itemValue=1030.123</itemVvalue=
</reportltem=
- <reportltem=
=rs_id type="mdrm">IIFD4769 </rs_id=>
<itemMame=Comments</itemMNamex=
zitemvalue=Comment_1</itemValue=
</reportltem=
- <reportltem =
=rs_id type="mdrm" > IIFDS395 </rs_id=
<itemMame=Ex_Rate=/itemMName=
<itemvalue=0.865</itemvalue >
</reportltem=
< /itemGroup=

Figure6.

- itemValue for mdrm=IIFDN186 contains the sequence number of the transaction. Each
transaction must have the unique number. Numbering should start with 1 and be incremented
by 1.

- itemValue for mdrm=IIFDS386 contains the value of the Reporting template

- itemValue for mdrm=IIFDS388 contains the value of Reporting Firm Consolidation Perimeter
- itemValue for mdrm=IIFDM900 contains the value of Counterparty Name

- itemValue for mdrm=I1IFDM901 contains the value of Counterparty ID

- itemValue for mdrm=IIFDS389 contains the value of Counterparty Consolidation Perimeter

- itemValue for mdrm=IIFDS390 contains the value of Counterparty Nationality

- itemValue for mdrm=IIFDS391 contains the value of Counterparty's Sector

- itemValue for mdrm=IIFDS392 contains the value of Instrument Category

- itemValue for mdrm=IIFDS371 contains the value of Instrument Currency
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- itemValue for mdrm=I1IFDS393 contains the value of Residual Maturity

- itemValue for mdrm=IIFDS291 contains the value of Observation value

- itemValue for mdrm=IIFD4769 contains the value of Observation comments

- itemValue for mdrm=IIFDS395 contains the value of Exchange rate.

All the rest of the tags should be hardcoded as represented on the Figure5 and Figure6.

File Name Convention.

After creation of the file assign the name as following:

IIFD.DYYMMDD.THHMMCCM.XML (e.g. IIFD.D140915.T1652539.XML)

IIFD — series name (hard coded)

D - Date identifier (hard coded)

YYMMDD - year (e.g. 14), month (e.g. 03), day (e.g. 26) of the file creation

T - Eastern Time identifier (hard coded)

HHMMSSM — military hours (e.g. 16), seconds (e.g. 35), tenths of a second (e.g. 4) of the file
creation.
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