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Welcome

• Call-in number: 888-625-5230 
• Participant code: 955 098 72#
• Webinar: https://www.webcaster4.com/Webcast/Page/584/44312
• This call is being recorded and will be available immediately following the session.
• A short survey will be delivered via email following the call. Please let us know your thoughts 

about today and ideas for future sessions.

Logistics

• You can listen through your PC or dial in to the phone.
• Remember: Your specific connection matters; if PC audio diminishes, dial in to the toll-free line.
• All sessions are recorded and archived on the Ask the Fed® website: www.askthefed.org. 

Webinar

• Use the chat feature in the webinar (Ask Question button on bottom of screen)
• Email your question to: questions@askthefed.org.
• Use the “Ask a Question” feature on the Ask the Fed® website: www.askthefed.org. 

How We’ll Take Questions 

• Ask the Fed® is a program of the Federal Reserve Bank of St. Louis. Use of the presentation 
materials, including audio recording of a presentation, is strictly prohibited except by written 
permission of the Federal Reserve Bank of St. Louis. The opinions expressed in the 
presentations are statements of the speaker's opinion, are intended only for informational 
purposes, and are not formal opinions of—nor binding on—any Federal Reserve Bank or the 
Board of Governors of the Federal Reserve System. Each participant is responsible for its own 
business, financial, investment or credit decisions. 

Disclaimer

https://www.webcaster4.com/Webcast/Page/584/44312
http://www.askthefed.org/
mailto:questions@askthefed.org
http://www.askthefed.org/
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Poll 1
Do you represent?  

a. The technical operations or support of for the submission of the FR 2052a
b. The management of liquidity position or policies at a firm
c. Other
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Overview of Today’s Session

• Contents of the 6G Firm distribution package
• 6G Business Requirements_for distribution.xlsx:

– ‘Table of Contents’ Tab
– ‘General’ Tab
– ‘Report Types Columns’ Tab
– Various Report Tabs
– Correlation between ‘6G Business Requirements_for distribution.xlsx’ document and XML Schema
– Validation types
– Validations based on ‘Prod-SubProd-SubProd2’ Tab
– Validations based on ‘Counterparty Required’ Tab
– Validations based on ‘Collateral Class Required’ Tab
– Validations based on ‘Maturity bucket values’ Tab
– Validations based on ‘Enumerations’ Tab

• XML Schemas
• Sample XML files
• Firm’s user acceptance testing (UAT) timeline and rules of engagement
• Technical questions requiring assistance
• Updates to the 6G Business Requirements_for distribution.xlsx document
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Contents of the 6G Firm Distribution Package

The 6G Firm distribution package includes the following documents:

Note that the three “XYZBANK” sample files included in the 6G documentation package are intended to illustrate the 
XML schema format and do not constitute guidance on how to report specific transactions.
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6G Business Requirements_for distribution.xlsx
‘Table of Contents’ Tab

What is included in the Table of Contents
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6G Business Requirements_for distribution.xlsx
‘Table of Contents’ Tab (continued)

Hyperlink to the Table of Contents from other tabs

It is easy to navigate back to the ‘Table of Contents’ tab from any other tab in the document.
You can use the hyperlink located in the A1 cell on any tab.
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6G Business Requirements_for distribution.xlsx
‘General’ Tab

What is included
• The ‘General’ tab includes business rules, which are enforced by Federal Reserve Bank (FRB) application for 6G 

2052a processing and not directly related to the specific report types XML Schema and validation rules described 
in the report-specific tabs.

• Business rules are categorized by the following topics and sub-topics:

– Topics
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6G Business Requirements_for distribution.xlsx
‘General Tab’ (continued)

What is included
– Sub-topics
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6G Business Requirements_for distribution.xlsx
‘General Tab’ (continued)

Key points 
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6G Business Requirements_for distribution.xlsx
‘General Tab’ (continued)

Key points 
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6G Business Requirements_for distribution.xlsx
‘Report Types Columns’ Tab

The table below provides definitions for the columns used in the tabs describing the structure of 
report types.
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6G Business Requirements_for distribution.xlsx
Various Report Tabs

Which reports are included

• There are total of 13 Report types for data reporting, plus Comments schema definitions.
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6G Business Requirements_for distribution.xlsx
How Tab is Constructed [Multiple Rows per each XML Element or Attribute]

Please note that Report type tabs may contain multiple rows per each Schema Element or Attribute indicating:
• Different validation rules applied to the same Element or Attribute [Example below]

• Multiple sub-elements or sub-attributes related to the Element described [Example below]
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6G Business Requirements_for distribution.xlsx
Correlation between ‘6G Business Requirements_for distribution.xlsx’ 

Document and XML Schema
• Each report type tab corresponds to the 6G XML 

Schema and sample 6G files provided.
• Examples below are provided based on the 

assetInflowReport tab.

XML element or attribute names in scope
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XML Schema for ‘assetInflowReport’

6G Business Requirements_for distribution.xlsx
Correlation between ‘6G Business Requirements_for distribution.xlsx’ 

Document and XML Schema (continued)
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6G Business Requirements_for distribution.xlsx
Correlation between ‘6G Business Requirements_for distribution.xlsx’ 

Document and XML Schema (continued)
XML Schema for ‘assetInflowReport’
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6G Business Requirements_for distribution.xlsx
Correlation between ‘6G Business Requirements_for distribution.xlsx’

Document and XML Schema (continued)
Sample file – 6G_XYZBANK_08312021.xml
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6G Business Requirements_for distribution.xlsx
Validation Types

• There are two types of validation employed for processing of a firm’s 6G submissions:
1. Schema-based validations
2. Application-based validations

Schema-based validations
• If the business rule can be handled by the XML Schema, validation, in most cases, is applied using XML Schema rules.
• Please note that error messages generated by the XML Schema-based validations might not be as explicit as application 

validation error messages.
• Examples of the Schema-based validations:
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6G Business Requirements_for distribution.xlsx
Validation Types (continued)

Application-based validation

• If the business rule cannot be handled by the XML Schema, validation is applied using application-based rules.
• In general, error messages generated by the application-based validations provide more details compared to the 

XML Schema-based validation error messages.
• Examples of the application-based validations:
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6G Business Requirements_for distribution.xlsx
Validation Types (continued)

Enumeration lists

The ‘Enumeration list’ column includes references to the list of expected values or expected values combinations 
in the 6G files.
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6G Business Requirements_for distribution.xlsx
Validation Types (continued)

Enumeration lists
• There are multiple Enumeration lists referenced in the requirements document:

• The ‘Enumerations’ tab, in most cases, represents a set of values populated in the XML Schema and are used for 
XML Schema-based validations.

• Enumeration tabs listed below are used mostly for application-based validations.
‒ Prod-SubProd-SubProd2
‒ Counterparty Required
‒ Collateral Class Required
‒ Maturity bucket values
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6G Business Requirements_for distribution.xlsx
Validation Types (continued)

‘assetInflowReport’ – Validation examples

• ‘Product’ – Check if the attribute is not empty [populated]  Schema-based validation.

• ‘Product’ – Validation needs to be performed to make sure that the expected product is used with every report 
type. If an unexpected value is used, file must be rejected with corresponding error handling  Schema-based 
validation.

‒ To perform this validation, we need to access the ‘Enumerations’ tab and filter based on ‘XML Element or 
Attribute Name’ = ‘assetProduct.’

‒ ‘Enumeration value’ list will show list of allowed values. 
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6G Business Requirements_for distribution.xlsx
Validation Types (continued)

‘balanceSheetSupReport’ – Validation examples

Product-specific requirement [exceptions]  Application-based validations:

1. S.B.5 – Counterparty Netting – requires a negative value or can be ZERO
If reported values for this product are positive, the file should be rejected.

2. S.B.6 – Carrying Value Adjustment – should accept both positive and negative values 
Attributes only needs to be validated to ensure that numeric value is provided.
If the reported values for this Product are Not Numeric, File should be rejected.

For all other products for balanceSheetSupReport type: Check if attribute is not negative [Values can be = ZERO or > 
ZERO].
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6G Business Requirements_for distribution.xlsx
Validation Types (continued)

‘balanceSheetSupReport’ – Validation examples
Corresponding XML Schema [6GSchema.xsd]

To accommodate these requirements, the XML Schema uses type="anyValueType" for ‘balanceSheetSupReport.’ 
For all other report types, the XML Schema uses type="valueType."
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6G Business Requirements_for distribution.xlsx
Validation Types (continued)

‘balanceSheetSupReport’ – Validation examples
Corresponding XML File [6G_XYZBANK_08312021.xml]
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6G Business Requirements_for distribution.xlsx
Validations based on ‘Prod-SubProd-SubProd2’ Tab

For listed table [report type] and product combination:

If Sub-Product is provided, then Sub-Product should be from the list of expected values, otherwise the file must be rejected with 
corresponding error handling [Enumeration list validation]  Application-based validation.

• To perform this validation, we need to access ‘Prod-SubProd-SubProd2’ Enumeration tab.
• Filter on the ‘Report type’ and ‘Product’ combination.
• The ‘Sub-Product’ column represents a list of expected values to be provided for ‘Report type’ and ‘Product’ combination.

• Please note that only four report types expected to have Sub-Products or/and Sub-Product 2 values populated:
1. assetInflowReport
2. securedInflowReport
3. securedOutflowReport
4. derivativesAndCollateralSupReport

• Please note that only particular products for the report types mentioned above are expected to have Sub-Products or/and 
Sub-Product 2 values populated.



© 2022 Federal Reserve Bank of St. Louis  28

6G Business Requirements_for distribution.xlsx
Validations based on ‘Counterparty Required’ Tab

• For report type and product combinations listed in the ‘Counterparty Required’ tab:
‒ A counterparty value must be provided, otherwise the file will be rejected  Application-based validation.

• To perform this validation, select the ‘Counterparty Required’ Enumeration tab.
• Filter on the ‘Report type’ and ‘Product’ combination.

• For each listed ‘Report type’ and ‘Product’ combination, a counterparty value must be provided, otherwise the 
file will be rejected.
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6G Business Requirements_for distribution.xlsx
Validations based on ‘Collateral Class Required’ Tab

For report type and product combinations listed in FR 2052a Instructions, Appendix II‐c:
1. For the required indicator – a collateral class must be provided.
2. If a collateral class is not provided, the file will be rejected with corresponding error handling.

• To perform this validation, select the ‘Collateral Class Required’ Enumeration tab.
• For each listed ‘Report type’ and ‘Product’ combination, a collateral class value must be provided, otherwise 

file will be rejected.
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6G Business Requirements_for distribution.xlsx
Validations based on ‘Maturity Bucket Values’ Tab

Maturity Bucket – maturityBucket / maturityBucketStart [Enumeration list validation]  Schema-based validation

• To perform this validation, select the Enumeration list ‘Maturity bucket values.’
• Review the set of allowed values in the ‘maturityStart’ column.
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6G Business Requirements_for distribution.xlsx
Validations based on ‘Maturity Bucket Values’ Tab

Maturity Bucket – maturityBucket / maturityBucketEnd [Enumeration list validation]  Schema-based validation

‒ To perform this validation, select the Enumeration list ‘Maturity bucket values.’
‒ Review the set of allowed values in the ‘maturityEnd’ column.
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6G Business Requirements_for distribution.xlsx
Validations based on ‘Maturity Bucket Values’ Tab (continued)

Maturity Bucket – maturityBucket – Check if the Maturity Bucket Range combination is valid [Enumeration list 
validation]  Application-based validation.

‒ To perform this validation, select the Enumeration list ‘Maturity bucket values.’
‒ Review the set of allowed values combinations.
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6G Business Requirements_for distribution.xlsx
Validations based on ‘Maturity Bucket Values’ Tab (continued)

Maturity Bucket – maturityBucket – Check if the Maturity Bucket Range combination is valid [Enumeration list 
validation]  Application-based validation
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6G Business Requirements_for distribution.xlsx
Validations based on ‘Enumerations’ Tab

Example 1
1. Enumeration list validation
2. Enumeration list will be periodically updated.

‒ Enumeration list is based on Financial Stability Board (FSB) documentation. 
‒ 2020 Enumeration list is used for 6G Implementation and located ==> https://www.fsb.org/wp-content/uploads/P111120.pdf.
‒ Update is expected once a year.

• To perform this validation, select the ‘Enumerations’ tab.
• Filter on ‘XML Element or Attribute Name’ = ‘gsib.’
• The filtered results provide a list of allowed values for ‘gsib’ entries in the input files.

https://www.fsb.org/wp-content/uploads/P111120.pdf
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6G Business Requirements_for distribution.xlsx
Validations based on ‘Enumerations’ Tab (continued)

Example 2
• Validation needs to be performed to make sure that the expected product is used with every report type.
• If an unexpected value is used, the file must be rejected with corresponding error handling.

• To perform this validation, select the ‘Enumerations’ tab and filter based on ‘XML Element or Attribute Name’ = 
‘balanceSheetSupProduct.’

• The ‘Enumeration value’ list will show a list of allowed values. 



© 2022 Federal Reserve Bank of St. Louis  36

XML Schemas
6GSchema.xsd

There are four XML Schemas shared with the institutions in the distributed package.

General information
• 6GSchema.xsd – XML Schema, which was designed for 6G FR 2052a Complex Institution Liquidity Monitoring Report 

submissions
• 6GSchema.xsd has many similarities with XML Schema used for 5G Data collection; however, it has specific details to 

accommodate 6G requirements.
• This XML Schema is applicable for two file types expected to be provided by each submitting firm:

‒ Primary Submission schedule file
‒ Reduced Submission schedule file

Including firm-specific XML Schema 
• 6GSchema.xsd includes statement pointing to firm-specific XML Schema.

‒ It is expected that each submitting firm will substitute sample ‘XYZBANKIncludesSchema.xsd’ XML Schema with firm-specific 
XML Schema include file.
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XML Schemas
6GSchema.xsd (continued)

Schema navigation

• XML Schema can be easily navigated after searching for the word, “six.”

• XML files submitted under 6G XML Schema contain file header and multiple report records of different report 
types.
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XML Schemas
6GSchema.xsd (continued)

Schema navigation – file header 

• Details about XML elements of the header can be found in the ‘header’ tab of the ‘6G Business Requirements_for
distribution.xlsx’ document.

• Header example [6G_XYZBANK_08312021.xml]: 

• File header contains information about file submission:
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XML Schemas
6GSchema.xsd (continued)

Schema navigation – file header 

• New XML element ‘reportingFrequency’ was introduced to differentiate between type of file processed: 
‒ Primary vs. reduced

‒ ‘Reporter’ information [‘reporterList’ and ‘listingExchange’] provided via firm-specific XSD Schema file 
[examples from ‘XYZBANKIncludesSchema.xsd’]
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XML Schemas
6GSchema.xsd (continued)

Schema navigation – report records

• XML Schema describes report records of different report types.
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XML Schemas
6GSchema.xsd (continued)

Schema navigation – report records

• For each of the report types XML Schema contains corresponding XML element describing record of specific 
report type. Example below:
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XML Schemas
6GSchema.xsd (continued)

Schema navigation – Report records
• Each XML Schema element with minOccurs="1" is a mandatory element and must be provided from the XML 

Schema perspective.

• Each XML Schema element with minOccurs="0" is not mandatory element from XML Schema perspective; 
however, these types of fields may be required to be populated based on the business rules articulated in the ‘FR 
2052a Instructions.pdf.’ Such fields, which are not required by XML Schema but expected to be provided from the 
business perspective, are called ‘Dependent fields.’

• Example of ‘Dependent field’ is the element name=“businessLine”

‒ “businessLine” is not mandatory from XML Schema perspective.
‒ “businessLine,” however, must be provided by Category I firms, as designated by the Board’s tailoring 

rules.
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XML Schemas
6GSchema.xsd (continued)

Schema navigation – enumeration values

• XML Schema contains multiple enumeration values lists which correspond to the content of the ‘Enumerations’ 
tab in the ‘6G Business Requirements_for distribution.xlsx.’ Examples below:
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XML Schemas
XYZBANKIncludesSchema.xsd

• XYZBANKIncludesSchema.xsd XML Schema represents a sample of the firm-specific Include Schema file, which 
was created for demonstration purposes for hypothetical ‘XYZBANK.’

• 6GSchema.xsd has an “include” statement pointing to Firm specific XML Schema.

• 6G firm-specific Include Schema file contains enumerations for the following XML types:
‒ reporterList ‒   existed in 5G
‒ exchangeList ‒   existed in 5G
‒ reportScope ‒   existed in 5G
‒ internalCounterparty ‒   existed in 5G
‒ businessLine ‒   new XML type introduced for 6G

• Notes:
‒ Please be aware that only Category I Firms must provide businessLine information.
‒ The FRB will distribute 6G firm-specific schema-include XSD files to Category I Firms.
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XML Schemas
XYZBANKIncludesSchema.xsd (continued)
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XML Schemas
XYZBANKIncludesSchema_NoBusinessLinesProvided.xsd

• Categories II, III, and IV firms, as designated by the Board’s tailoring rules,  are not required to provide “businessLine” information.
• For the 6GSchema.xsd XML Schema to be properly validated, there is an expectation that 

simpleType name="businessLine is properly defined and present in the firm-specific include file.
• XYZBANKIncludesSchema_NoBusinessLinesProvided.xsd was created as an example for firms which are not required to provide 

Business Lines information.
• As you can see from the example below, while simpleType name="businessLine is properly defined, it has no enumeration values.
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XML Schemas
How Firms can Generate 6G Firm Specific XML Schema File 

from Available 5G Firm Specific XML Schema file

• For Firms which are not required to provide ‘businessLine’ values in the 6G submissions
– To successfully validate 6G XSD Schema, Firms must use 6G Firm-specific schema-include XSD files with 

‘businessLine’ included
– The FRB does not intend to distribute 6G Firm-specific schema-include XSD files to the Firms that are not 

expected to provide ‘businessLine’ in the 6G submissions
– Firms are advised to modify existing 5G Firm-specific schema-include XSD files into the 6G format by 

following the steps below:
– Use the provided ‘XYZBANKIncludesSchema_NoBusinessLinesProvided.xsd’ file as an example
– Edit content of the existing 5G Firm-specific schema-include XSD file by adding an entry for ‘businessLine’ 

from the ‘XYZBANKIncludesSchema_NoBusinessLinesProvided.xsd’ sample file
– If the 5G Firm-specific schema-include XSD file cannot be located by the Firm, FRB can provide a copy of 

such document to the Firm
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XML Schemas
6GCommentSchema.xsd

General information

• 6GCommentSchema.xsd – XML Schema was designed for 6G FR 2052a Complex Institution Liquidity Monitoring 
Report Comments submissions.

• 6GCommentSchema.xsd has many similarities with XML Schema used for 5G Data collection; however, it 
includes specific details to accommodate 6G requirements.

• It is expected that firms will be able to use the same XML file to provide comments for:
‒ Primary submission schedule file
‒ Reduced submission schedule file

• If firm already submitted comments for specific as-of-date for primary submission file and needs to add comments 
for reduced schedule submission for the same as-of-date, the firm needs to submit new version of the comments 
file for the same as-of-date with additional comments.

• There is an expectation that every new version of the comments file for specific as-of-date will contain all 
cumulative comments for this as-of-date for primary and reduced submission schedule files.

• Detailed information about 6GCommentSchema.xsd XML Schema can be found in the ‘sixGComments’ tab of the 
‘6G Business Requirements_for distribution.xlsx’ document.
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XML Schemas
6GCommentSchema.xsd (continued)

Including 6GSchema.xsd XML Schema

• 6GCommentSchema.xsd has include statement pointing to 6GSchema.xsd XML Schema.

Possible level of comments

• 6GCommentSchema.xsd allows for submission of comments on the different precision level to accommodate 
firm’s needs.

• Firms can specify:
‒ reportingFrequency
‒ reportScope
‒ report type
‒ product
‒ subProduct
‒ comment text 

• Alternatively, comment record can be submitted without reportingFrequency, reportScope, or specific report 
details.
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XML Schemas
6GCommentSchema.xsd (continued)

• Examples of the comments provided below:
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Sample XML files
Note that the three “XYZBANK” sample files included in the 6G documentation package are intended to illustrate the 
XML schema format and do not constitute guidance on how to report specific transactions.

6G_XYZBANK_08312021.xml
• File represents sample of the Primary Submission schedule file.
• File corresponds to the 6GSchema.xsd.
• File was created for demonstration purposes for hypothetical ‘XYZBANK’.
• File contains variation of records of all 6G report types:

‒ assetInflowReport
‒ unsecuredInflowReport
‒ securedInflowReport
‒ otherInflowReport
‒ depositsOutflowReport
‒ wholesaleOutflowReport
‒ securedOutflowReport
‒ otherOutflowReport
‒ foreignExchangeSupplementalReport
‒ informationalSupplementalReport
‒ derivativesAndCollateralSupReport
‒ liquidityRiskMeasurementSupReport
‒ balanceSheetSupReport
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Sample XML files (continued)
6G_XYZBANK_08312021.REDUCED.xml

• File represents sample of the reduced submission schedule file.
• File corresponds to the 6GSchema.xsd.
• File was created for demonstration purposes for hypothetical ‘XYZBANK.’
• File contains variation of records of only two 6G report types expected to be submitted via reduced submission 

schedule file:
‒ liquidityRiskMeasurementSupReport
‒ balanceSheetSupReport

6G_XYZBANK_08312021.COMMENT.xml

• File represents sample of the comments file.
• File corresponds to the 6GCommentSchema.xsd.
• File was created for demonstration purposes for hypothetical ‘XYZBANK.’
• File contains variation of comments records on the different precision levels to accommodate firm’s needs.
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Firm’s UAT Testing Timeline and Rules of Engagement
• The FRB quality assurance (QA) environment for a firm’s UAT of 6G submissions is expected to be open early March 

2022. Additional communication will be issued indicating when the FRB QA environment is ready for firm’s UAT.  
• Testing will be initially opened only for Category I Firms.
• Categories II, III, and IV firms are expected to proceed with testing starting from June–July 2022 based on the expected 

start of 6G submissions.
‒ Please note that only Category I Firms are expected to start submitting FR 2052a Complex Institution Liquidity 

Monitoring Report in 6G format from May 1, 2022.
‒ Categories II, III, and IV Firms are expected to start submissions in the 6G format from October 2022.

• Firms will be able to submit test 6G files [Primary, Reduced, and Comments] into the QA environment using SFTP 
(Secure File Transfer Protocol) data transmission, while utilizing 5G QA SFTP credentials [Accounts] and placing files 
into newly created 6G folders.

• Firms will not need to get pre-approvals for submission of the test files after QA environment will be opened for testing.
• Firms will be able to submit as many files as necessary during UAT time period.
• For every submitted UAT test file, firms will receive:

‒ Success or failure processing email notifications 
‒ Detailed error messages [if applicable]

• The FRB will enable email submission deadline notifications in the QA environment for firms participating in UAT for 
primary and reduced submission schedule files.

• Firms are welcome to seek guidance interpreting error messages as required during and after UAT.
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Updates to the ‘6G Business Requirements_for
distribution.xlsx’ document

• Minor updates in the previously distributed ‘6G Business Requirements_for distribution.xlsx’ document include:
‒ Introducing ‘change log’ tab
‒ Modifying the ‘counterparty required’ tab described via ‘change log’ tab

• Updated version of the ‘6G Business Requirements_for distribution.xlsx’ is distributed to the firms via ‘Ask the 
Fed’ session materials:

– 6G Business Requirements_for distribution_2021.12.28.xlsx
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Technical Questions Requiring Assistance

• Please direct any questions as follows: 
‒ NYSTLiquidityMonitoring@ny.frb.org for questions regarding 2052a content
‒ FR2052A.Support@ny.frb.org for technical questions related to 6G onboarding and file 

submission
• Answers to commonly asked questions expected to be communicated using Frequently Asked 

Questions process.

mailto:NYSTLiquidityMonitoring@ny.frb.org
mailto:FR2052A.Support@ny.frb.org
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Poll 2
Is the material in this presentation helpful to the technical development of data files? 
a) Yes
b) No
c) Unsure
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Poll 3
Did this presentation provide information to further your knowledge of the 
requirements for a successful submission to the Federal Reserve?  
a) Yes
b) No
c) Unsure
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To Ask a Question

• Use the chat feature in the webinar 
(Ask Question button on bottom of screen)

• Email your question to: questions@askthefed.org.

• Use the “Ask a Question” feature on the Ask the Fed® website: 
www.askthefed.org.

mailto:questions@askthefed.org
http://www.askthefed.org/
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Thanks for joining us.

www.askthefed.org

http://www.askthefed.org/
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