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Overview

Institution-to-Institution (I-1) 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.

How the XML File Is Structured

= ?xml version="1.0" encoding="1S0-885%-1"7>
- =financialDatzFila=
- =fileDescription=
<createDate=>20141223</createData >
<createTime=172243< /createTime =
<dataTypelndicator=Test</dataTypelndicator=
<reguestType>Scheduler</requestType=>
<receivingSite > Board of Governors</receivingSita>
<seriesMamea>=IIFD</seriesiams>
<reportingForm =IIFD </reportingForm >
< ffileDescription =
- <asofDate date="20150128">
- =financialData=
- <reportingEntity =
<reportingEntityIdentifier=1511 </reportingEntityldentifier=
<transferTyps=Initial</transfarType >
<zsendingSiteReportkey =STAR Internal Key < /sendingSiteReportkey >
<processingDistrict>1 2 </processing District =
= confidentiality status="1">None</confidentiality=
<estimation=None</astimation>
- <reportlitem >
<rs_id type="mdrm" >IIFDS385</r=_id:=
<itemMNamea>Provider</itemMlama>
<itamyalue>ES</itemValua >
</reportltemn >
- <reportlitem=
<rs_id type="mdrm" =IIFDO9010=/rs_id>=
<itamilama>=Rep_Name-</ftemMName>
<itamvalue=BBVA=/ftemialue>
</reportltem =
- <reportlitem >
<rs_id type="mdrm" >IIFDS387</r=_id:=
<itemMame>=Rep_ID-</itamMame=
<itemWalue> KBMSZFDFNSZ2WQS1AZ 71 < /itemValus>
</reportltem >
+ <itemiZroup ref="Domain" =
+ <itemGroup ref="Domain" >
+ <itemGroup ref="Domain" >
< freportingEntity >
<ffinancialData=
<fazsofDate =
<= /ffinancialDataFile=

Figurel.



The Financial Data File section is a wrapper to encapsulate all the data in the file.

The File Description section defines the file header information and specifies the name of the
report being submitted, and the file’s creation date and time.

The As of Date section encapsulates the financial data for the reporting entity. The file must
only contain report data for a single as of date.

The Financial Data section is a wrapper to encapsulate the financial data for the reporting entity

and as of date.

The Reporting Entity section contains the reported values for the items appearing on the
report. The value for each report item is contained in a <reportltem> tag. An <itemGroup> tag
is used to group a collection of related report items.

Iltem Groups are defined using the following structure. The first <reportltem> in an
<itemGroup> identifies the unique key for the <itemGroup>. The key to the <itemGroup> is
indicated by the <reportltem key="yes”> tag. The subsequent <reportltem> tags identify the
report items, and their values, that comprise the <itemGroup>.

<financialDataFile>

A tag used to encapsulate all the data in the file

<fileDescription>

A tag used to encapsulate header information about the file

<createDate>

The date that the file was created by reporting entity. The
date is 8 digits and is formatted as YYYYMMDD

<createTime>

The time that the file was created by the reporting entity.
The time is 6 digits and is formatted as HHMMSS

<dataTypelndicator>

This tag is used internally by the FRB. Its value is always set to
“Production” (without the quotes)

<requestType>

This tag is used internally by the FRB. Its value is always set to
“Scheduler” (without the quotes)

<receivingSite>

This tag is used internally by the FRB. Its value is always set to
“Board of Governors” (without the quotes)

<seriesName>

This tag is used internally by the FRB. Its value is always set to
“IIFD” (without the quotes)

<reportingForm>

This tag is always set to “lIFD” (without the quotes), the
name of the reporting form for the data submitted in this file

<asofDate>

The as of date for the financial data. The as of date is 8 digits
and is formatted as YYYYMMDD. The file cannot contain
more than one <asofDate>

<financialData>

A tag to encapsulate all the financial data for the <asofDate>

<reportingEntity>

A tag to encapsulate the financial data for the
<reportingEntityldentifier>

<reportingEntityldentifier>

The <reportingEntity>’s RSSD number. The RSSD number is
10 digits; however, leading zeroes can be suppressed. The
RSSD number must be entered in this tag and not in a
<reportltem> tag

<transferType>

This tag is used internally by the FRB. Its value is always set to
“Initial” (without the quotes)




<sendingSiteReportKey> This tag is used internally by the FRB. Its value is always set to
“STAR Internal Key” (without the quotes)
<processingDistrict> Its value is always set to “13” (without the quotes), the

district number for the Board of Governors.

<confidentiality status="1"> This tag is used to indicate whether the reporting entity has
requested that the FRB keep its report data confidential. It
must be set as follows.

<confidentiality status="1">None</confidentiality>

(capital N without quotes)

<estimation> This tag is used to indicate whether the report data is
estimated. TPRX report data cannot be estimated. Its value is
always set to “None” (capital N without the quotes)
<reportltem> A tag to encapsulate a report item

<reportltem key="yes"> This tag is only used with the <itemGroup ref="xxx"> tag and
is always the first tag within the <itemGroup ref="xxx"> tag.
The “key="yes”” attribute indicates that the value for this
<reportltem> is the key for each of the <reportitem>s in the
item group

<rs_id type="mdrm”> The <rs_id type="mdrm”> is an attribute that is used
internally by the FRB. The tag is a constant that does not
change. Its value is the line identifier for the report item
<itemName> A text description of the mdrm specified by <rs_id>. This tag
is optional and is generally not used to minimize the overall
number of characters in the file

<itemValue> The reported data value for a <reportitem>

<itemGroup ref="xxx"> The <itemGroup ref="xxx"”> tag encapsulates a logical
grouping of related items. An item group can be thought of
as a single row in a database table. The <reportltem>s within
the <itemGroup ref="xxx"> tag can be thought of as the
columns in that database row. The “ref” attribute provides
additional context as to what the item group represents.

XML file Structure details.

XML file structure (FIG. 1) consists of 7 major parts.
actual content (value) of the tag may change.

1. Roottagis - <financialDataFile> _A|| the reported data is within this tag.
2. Header information. This is the information on file level. Only ones in the file.

- =financialDataFila >
- =fileDescription=
<createlate>201412323 < /createData =
<createTime>17 2243 < /createTime=
<dataTypelndicator>Test</dataTypelndicator>
<reguestType=>Scheduler</requestType>
<recaivingSite> Board of Governors</receivingSita>
<serieshlame >IIFD</seriesNama>
<reportingForm = IIFD</repartingForm>
< ffileDescription >

Figure2.

- createDate tag has YYYYMMDD format.

- createTime tag has HHMMSS format (military Eastern time).
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- dataTypelndicator tag is TEST, QA, or PROD
All the rest of the tags should be hardcoded as represented on the Figure2.

- <asofDate date="20140513"> Al 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>1511</reportingEntityIdentifier>
ztransferTypex=Initial</transferType=
zsendingSiteReportkey>STAR Internal Key</sendingSiteReportkKey >
zprocessingDistrict> 12« /processingDistrict >
<confidentiality status="1">None«/confidentiality=
zestimation=None</estimation>

Figure3.

- reportingEntityldentifier tag contains the reporting Institution RSSD.

- processingDistrict is the district number for the reporting Institution.

All the rest of the tags should be hardcoded as represented on the Figure3.

Financial data — stand alone items. The next three items in the file contain the general
information about the submiter of the data.

pictures. Only the actual content of the <itemValue> tag may change.

- <reportltem:=
<rs_id type="mdrm">IIFDS385<,/r5_id>
<itemMame=Provider</itemMName=
<itemValue=ES</itemValuez

=/reportltem=>

- <reportltem=
<rs_id type="mdrm">IIFD9010</r5_id=
<itemMame>=Rep_Name</itemMNamea=>
<itemValue=BBVA </itemyalue=

=/reportltem=>

- «<reportltem:=
<rs_id type="mdrm">IIFDS387 </r5_id>
<itemMName=Rep_ID=/itemMName:
zitemValue>K8MSZFD7NSZ2WQS1AZ 71 = /itemVialue=

< /reportltem =

Figure4.

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

- itemValue for mdrm=IIFD9010 contains the value of the Reporting Firm Name
- itemValue for mdrm=IIFDS387 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 items 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" =
+ zitemGroup ref="Domain" =
+ zitemGroup ref="Domain" =

Content of each domain is shown on the Figure5 and Figure6.

pictures. Only the actual content of the <itemValue> tag may change.

- <itemGroup ref="Domain">
- <reportltem key="yes">
<r5_id type="mdrm">IIFDN186</rs_id=
<itemName>Sequence Number</itemName:
<itemValue=1</itemValues
</reportltem:
- «reportltemz
<rs_id type="mdrm">IIFD8386+</rs_id>
<itemName>Rep_Template</itemiamez
<itemValue=II_FND_P</itemValues
< /reportltem>
- <reportltem:
<rs_id type="mdrm">IIFDS388</rs_id>
<itemMame>Rep_Cons_Perimeter</itemiamezx
<itemValue>REG</itemValue>
< /reportltem>
- <reportltem:
<rs_id type="mdrm">IIFDM900</rs_id>
<itemMName>CP_Name</itemMName=
<itemValue=UBS</itemValue:
</reportltem>
- «reportltemz
<rs_id type="mdrm">IIFDM901=</rs_id=
<itemMName=CP_ID</itemName:
<itemValug>BFMBT61CT2L1QCEMIKS0 < /itemValues
</reportltem:
- «reportltemz
<rs_id type="mdrm">IIFD8389</rs_id>
<itemMName>CP_Cons_Perimeter</itemNamez
<itemValue>REG«/itemValue:
</reportltem:
- «reportltem:
<r5_id type="mdrm">IIFDS390</rs_id:>
<itemMName>CP_Nationality </itemiNamex
<itemValue=CH</itemValue>
< /reportltem>
- <reportltem:
<rs_id type="mdrm">IIFDS391</rs_id>
<itemMName>CP_Sector</itemName:
<itemValue=BNK</itemValue=
</reportltem>

Figure5.



- «reportltem=

</reportltem=
- <reportltem=

</reportltem=
- <reportltem =

</reportltem=
- <reportltem=

</reportltem=
- <reportltem=

</reportltem=
- «<reportltem=

</reportltem=
=</itemGroup =

=rs_id type="mdrm">IIFDS392 </rs_id=
<itemMame=Instrument</itemNamez
<itemvalue=UNCP < /itemVvalue=

=rs_id type="mdrm">IIFDS371</rs_id=>
zitemMame=Currency < /itemMame =
zitemvalue=EUR</itemValue=

=rs_id type="mdrm" > IIFDS393 </r=_id>
<itemMame=Res_Maturity</itemMNamez=
<itemyvalue=NOMT = /itemVValue=

=rs_id type="mdrm" > IIFDS291 < /rs_id>
<jftemMame=Value </itemMName=
zitemValue=1030.123=/itemValue>

=rs_id type="mdrm" > IIFD4769 </rs_id>
<itemMame=Comments</itemMName=
<itemvalue=Comment_1</itemValue=

=rs_id type="mdrm"=IIFDS395 </rs_id=>
<itemMame=Ex_Rate</itemMame:
<itemValue=0.865</itemValue=

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=IIFDM901 contains the value of Counterparty ID

- itemValue for mdrm=IIFDS389
- itemValue for mdrm=IIFDS390
- itemValue for mdrm=IIFDS391
- itemValue for mdrm=IIFDS392
- itemValue for mdrm=IIFDS371
- itemValue for mdrm=IIFDS393
- itemValue for mdrm=IIFDS291
- itemValue for mdrm=11IFD4769
- itemValue for mdrm=IIFDS395

contains the value of Counterparty Consolidation perimeter
contains the value of Counterparty Nationality

contains the value of Counterparty's Sector

contains the value of Instrument Category

contains the value of Instrument Currency

contains the value of Residual Maturity

contains the value of Observation value

contains the value of Observation comments

contains the value of Exchange rate. (Should be
rounded to three decimal points)

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

After creation of the file assign the name as following:

IIFD.DYYMMDD.THHMMSSM.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.

Report Submission in Reporting Central

AAAAs s s~ AAAA s s AaAns s

@ Upload File Validate Close

File Upload

Then, navigate to the stored XML file and select the filename so it appears in the ‘File name:’
box. Select “Open” to continue and then hit the “Upload” button.

S

Mame Date modified Type Size
Bl 5/26/2026 6:54 PM XML File 1KB
File name: |IIFD.XML ~| AllFiles (%) y

Upload
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If there are no formatting issues during the file upload you will get a “File Upload Complete”
message the data will load directly into the report screen.
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The report data can then be validated, saved, submitted or deleted. If errors exist in the text
file error messages will appear in the file upload window, which can be used to troubleshoot
any formatting issues.
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