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Overview

The Federal Reserve System’s Reporting Central Application provides the ability to submit
spreadsheet files (e.g., Microsoft Excel©), via the internet. As a result, reporting institutions
that use a spreadsheet to prepare their data will not have to key their data into a web page
form. While this feature was provided for reporting institutions using spreadsheets, the file
can be created by any other backend system that a reporting institution uses to generate its
data.

This document provides the required file format for submitting the data via Reporting Central,
and demonstrates how a reporting institution can create the file from a spreadsheet.

We used Microsoft Excel© for our examples but the same process can be applied to other
spreadsheet software. The method utilized to create the file is at the discretion of the
reporter. This guide assumes that your data already exist in a spreadsheet.

This document demonstrates how to create files for the FR2004 Series (FR2004A, FR2004B,
FR2004C, FR2004WI, FR2004SI, FR2004SD, FR200FA, FR2004FB, FR2004FC and FR2004FM).
We used formulae to pull the data from the spreadsheet worksheets containing the data and
format them for Reporting Central.



File Format for FR2004A (Effective from 01/05/2022)

Report Header Record for FR2004A

The Report Header Record must be the first record in the file.

Field Length  Type Value/Description

Report Institution ID 10 NUM 10-digit respondent identifier

Report Name 10 ALPHA  ‘FR2004A’ followed by three blanks

Report As-of-date 10 NUM 10-digit date (MM-DD-YYY'Y) which represents the

as-of-date of the report
Report Data Record for FR2004A

There must be one Report Data Record for each line of the report form.

Field Length Type Value/Description

Cell Identifier 9 ALPHA L followed by 8-character Cell Identifier of the
line of the report form: “MDRM” ID for the FR2004A
form (4-char): GSWA and the first field of the
corresponding line “MIDRM” (4-char) (M438-M497)
— see next section of this document for a List of Cell
Identifiers values.

The next pair of fields is: the separator and the data value. In case of the FR2004A report, there

are only two columns per Line, so two cell identifiers are followed by their values separated by
field separators.

Field Length  Type Value/Description
+ 1 ALPHA  ‘+’ plus sign, used as field separator
Data Value 0-9 NUM Numeric data value being reported for the particular

data cell defined by that row and column. Value
must be in one of the following formats:

. an unsigned one to nine-digit value if positive

(999999999);

. zero (unsigned) if zero is the applicable value;

. null, if the data field is not applicable.

Note: Do not zero fill the report. If you do not have data for a cell, please leave the cell null.
3



Weekly Report of Dealer Positions — FR2004A

Cell Identifiers to be used for FR2004A

MDRMs

Descriptions

Cell Identifiers

GSWAMA438

GSWAMA439

1a Bills

LGSWAMA438

LGSWAM439

GSWAN749

GSWAN756

1b Floating Rate Notes

LGSWAN749

LGSWAN756

GSWAM440

GSWAM441

1c Coupons due in less
than or equal to 2 years

LGSWAM440

LGSWAM441

GSWAMA442

GSWAMA443

1d Coupons due in more
than 2 years but less
than or equal to 3 years

LGSWAM442

LGSWAM443

GSWAM444

GSWAM445

le Coupons due in more
than 3 years but less
than or equal to 6 years

LGSWAM444

LGSWAM445

GSWAM446

GSWAM447

1f Coupons due in more
than 6 years but less
than or equal to 7 years

LGSWAM446

LGSWAM447

GSWAM448

GSWAM449

1g Coupons due in more
than 7 years but less
than or equal to 11 years

LGSWAM448

LGSWAM449

GSWALF56

GSWALF57

1h Treasury Coupons
due in more than 11
years but less than or
equal to 21 years

L GSWALF56

L GSWALF57

GSWALF58

GSWALF59

1i Treasury Coupons due
in more than 21 years

LGSWALF58

LGSWALF59

GSWAMA452

GSWAMA453

2a TIPS due in less than
or equal to 2 years

LGSWAM452

LGSWAMA453

GSWAMA454

GSWAMA455

2b TIPS due in more
than 2 years but less
than or equal to 6 years

LGSWAM454

LGSWAMA455

GSWAMA456

GSWAMA457

2c TIPS due in more than
6 years but less than or
equal to 11 years

LGSWAM456

LGSWAMA457

GSWAMA458

GSWAMA459

2d TIPS due in more
than 11 years

LGSWAM458

LGSWAM459

GSWAM460

GSWAM461

3a Discount notes

LGSWAM460

LGSWAM461

GSWAMA462

GSWAMA463

3b Coupons

LGSWAM462

LGSWAM463

GSWAMF98

GSWAMF96

4a Federal Agency and
GSE Residential Pass-
through MBS TBAs

LGSWAMF98

LGSWAMF96

GSWAMGO00

GSWAMF99

4b Federal Agency and
GSE Residential Pass-
through MBS Specified
Pools

LGSWAMGO00

LGSWAMF99

GSWAM466

GSWAM467

4c All Other Federal
Agency and GSE
Residential MBS

LGSWAM466

LGSWAM467

GSWAM468

GSWAM469

4d Federal Agency and
GSE CMBS

LGSWAM468

LGSWAM469

GSWAM470

GSWAM471

4e Non-Agency
Residential MBS

LGSWAM470

LGSWAMA471

GSWAMA472

GSWAMA473

4f Other CMBS

LGSWAM472

LGSWAMA473
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GSWAMA474

GSWAMA475

5a Commercial paper

LGSWAMA474

LGSWAM475

GSWAMA476

GSWAM477

5b Due in less than or
equal to 13 months

LGSWAMA76

LGSWAM477

GSWAN757

GSWAR783

5c Due in more than 13
months but less than or
equal to 5 years

LGSWAN757

LGSWAR783

GSWAR784

GSWAR785

5d Due in more than 5
years but less than or
equal to 10 years

LGSWAR784

LGSWAR785

GSWAR786

GSWAR787

5e Due in more than 10
years

LGSWAR786

LGSWAR787

GSWAR788

GSWAR789

5f Due in less than or
equal to 13 months

LGSWAR788

LGSWAR?789

GSWAR790

GSWAR791

5g Due in more than 13
months but less than or
equal to 5 years

LGSWAR790

LGSWAR791

GSWAR792

GSWAR793

5h Due in more than 5
years but less than or
equal to 10 years

LGSWAR792

LGSWAR793

GSWAR794

GSWAR795

5i Due in more than 10
years

LGSWAR794

LGSWAR795

GSWAMA482

GSWAMA483

6a Due in less than or
equal to 13 months

LGSWAMA482

LGSWAM483

GSWAR796

GSWAR797

6b Due in more than 13
months but less than or
equal to 5 years

LGSWAR796

LGSWAR797

GSWAR798

GSWAR799

6c Due in more than 5
years but less than or
equal to 10 years

LGSWAR?798

LGSWAR799

GSWAR800

GSWAR801

6d Due in more than 10
years

LGSWARS800

LGSWARS801

GSWAM486

GSWAMA487

6e Variable rate demand
notes

LGSWAMA486

LGSWAM487

GSWAM488

GSWAMA489

7a Credit card-backed
securities

LGSWAMA488

LGSWAM489

GSWAM490

GSWAMA491

7b Student loan-backed
securities

LGSWAM490

LGSWAM491

GSWAM492

GSWAMA493

7c¢ Automobile loan-
backed securities

LGSWAM492

LGSWAM493

GSWAM494

GSWAMA495

7d Other asset-backed
securities

LGSWAMA494

LGSWAM495

GSWAM496

GSWAMA497

8 Total (Lines 1 through
7)

LGSWAMA496

LGSWAM497




FIGURE 1 - EXAMPLE TEXT FILE FOR FR2004A

Report Report
Respondent ID Form as-of- el
(10 digits) Separator (+
name date Identifier P (*)

Data value for
Cell Identifier

|2 Z y 4 l/
0123456789FR2004A 01-05-2022

LGSWAM438+233LGSWAM439+76LGSWAN749+310LGSWAN756+309
LGSWAM440+31LGSWAM441+546LGSWAM442+702LGSWAM443+626
LGSWAM444+310LGSWAM445+182LGSWAM446+818LGSWAM447+493
LGSWAM448+933LGSWAM449+751LGSWALF56+350LGSWALF57+627
LGSWALF58+211LGSWALF59+413LGSWAMA452+297LGSWAMA453+151
LGSWAM454+276LGSWAM455+621LGSWAMA456+539LGSWAMA457+458
LGSWAM458+409LGSWAM459+2LGSWAM460+130LGSWAM461+663
LGSWAM462+476LGSWAM463+369LGSWAMF98+181LGSWAMF96+174
LGSWAMGO0+953LGSWAMF99+553LGSWAM466+275LGSWAM467+318
LGSWAM468+440LGSWAM469+903LGSWAM470+639LGSWAM471+62
LGSWAMA472+788LGSWAM473+68LGSWAMA74+423LGSWAMA475+213
LGSWAM476+551LGSWAM477+435LGSWAN757+393LGSWAR783+318
LGSWAR784+391LGSWAR785+980LGSWAR786+699LGSWAR787+813
LGSWAR788+860LGSWAR789+437LGSWAR790+875LGSWAR791+473
LGSWAR792+999LGSWAR793+422LGSWAR794+747LGSWAR795+35
LGSWAM482+676LGSWAM483+458LGSWAR796+24LGSWAR797+750
LGSWAR798+749LGSWAR799+831LGSWAR800+418LGSWAR801+529
LGSWAMA486+693LGSWAM487+505LGSWAMA488+137LGSWAM489+997
LGSWAM490+250LGSWAM491+487LGSWAM492+147LGSWAM493+907
LGSWAM494+315LGSWAM495+654LGSWAM496+18648LGSWAM497+18609




How to create a FR2004A Text file from a spreadsheet

Step 1. Create a spreadsheet with a layout similar to the FR2004A report form, along with

its corresponding Cell identifiers and its data values for each item on the FR2004A report form.
You should skip those rows on the form that doesn’t contain cells to be filled-in.

A sample picture of a portion of the FR2004A report is displayed below:

A B C D E F G

1

2 ions of dollars at market value)

3 Qutright Positions

4 long shaort

5 1 2

6 Cell Identifier Col 1 Value Cell Identifier Col 2 Value
7 1. U.S. Treasury iti ing TIPS)

8 1a Bills LGSWAMA438 233 LGSWAM439 76
g 1b Floating-rate notes (FRNs) LGSWAN749 310 LGSWANT56 309
10 1c Couponsdue in less than or equal to 2 years LGSWAMA40 31 LGSWAM441 546
1 1d Coupons due in more than 2 years but less than or equal to 3 years LGSWAMA42 702 LGSWAM443 626
12 le Coupons due in more than 3 years but less than or equal to 6 years LGSWAMA44 310 LGSWAM445 182
13 1f Coupons due in more than 6 years but less than or equal to 7 years LGSWANMA45 818 LGSWAM447 453
14 1g Coupons due in more than 7 years but less than or equal to 11 years LGSWAMA48 933 LGSWAM443 751
15 1h Coupons due in more than 11 years but less than or equal to 21 years LGSWALF56 350 LGSWALF57 627
16 1i Coupons due in more than 21 years LGSWALF58 211 LGSWALF59 413
17 2. U.S. Treasury Inflation-Protected Securities (TIPS)

18 2a TIPS due in less than or equal to 2 years LGSWAMA452 297 LGSWAM453 151
19 2b TIPS due in more than 2 years but less than or equal to 6 years LGSWAMAS4 276 LGSWAM455 621
20 2c TIPS due in more than 6 years but less than or equal to 11 years LGSWAMASE 539 LGSWAMA457 458
21 2d TIPS due in more than 11 years LGSWAMA58 409 LGSWAM459 2
22 3. Federal Agency and GSE ities (. ing MBS)

23 |3a Discount notes LGSWAMA460 130 LGSWAM451 663
24 |3b Coupons LGSWANMA462 476 LGSWAM463 369
25 4. Mortgage-backed Securities.

26 Federal Agency and GSE MBS

27 4a TBAS LGSWAMF98 181 LGSWAMF98 174
28 4b specified Pools LGSWAMGO0 953 LGSWAMF39 553
29 4c All other Federal Agency and GSE Residential MBS LGSWAMA65 275 LGSWAMA467 318
30 4d Federal Agency and GSE CMBS LGSWAMA68 440 LGSWAM469 903
31 Non-Agency MBS

32 [4e Non-Agency Residential MBS LGSWAMA470 639 LGSWAM471 62
33 |4f Non-Agency CMBS LGSWAMA72 788 LGSWAM473 68
34 5. Corporate Securities

35 ‘Sa Commercial Paper LGSWAM474 423 LGSWAMA475 213
36 vest grade bonds, notes, and debentures

37 [5b Due in less than or equal to 13 months LGSWAM476 551 LGSWAMAT7 435
38 5c Due in more than 13 months but less than or equal to 5 years LGSWAN757 393 LGSWAR783 318
39 5d Due in more than 5 years but less than or equal to 10 years LGSWART84 391 LGSWART85 980
40 5e Due in more than 10 years LGSWAR786 699 LGSWAR787 813
4 Below investment grade bonds, notes, and debentures
42 5f Due in less than or egual to 13 months LGSWAR788 860 LGSWAR789 437
43 5g Due in more than 13 months but less than or equal to 5 years LGSWAR7S0 875 LGSWAR79L 473
44 5h Due in more than 5 years but less than or equal to 10 years LGSWAR792 999 LGSWAR793 422
45 5i Due in more than 10 years LGSWAR794 747 LGSWAR795 35
46 6. State and icipal Obligati
47 6a Due in less than or equal to 13 months LGSWAM482 676 LGSWAMAS3 458
48 6b Due in more than 13 months but less than or equal to 5 years LGSWAR796 24 LGSWAR797 750
49 6c Due in more than 5 years but less than or equal to 10 years LGSWAR798 749 LGSWAR799 331
50 6d Due in more than 10 years LGSWARS00 418 LGSWARB01 529
51 6e Variable rate demand notes LGSWAM486 693 LGSWAMA4ET 505
52 7. Asset-backed Securities

53 7a Credit card-backed securities LGSWAMA48S 137 LGSWAMAS9 997
54 7b Student loan-backed securities LGSWANM430 250 LGSWAMA91 487
55 7c Automobile loan-backed securities LGSWAM432 147 LGSWAMA93 907
56 7d Other asset-backed securities LGSWAM454 315 LGSWAMA95 654
57 8 Total(lLines lthrough 7) LGSWANM436 18648 LGSWAMA97 18609




Step 2. Once the entire report form is populated on a spreadsheet and the data values have been entered, it is
time to format all of your entries from the first Cell Identifier and Value up to and including the last Cell
Identifier and Value into a Reporting Central required format.

To accomplish this the following technique may be used
- select cells starting with first Cell Identifier and Value (starting with the first Cell Identifier row/column)
up to the last Cell Identifier and Value (ending with the last Value row/column).

- paste selection to another spreadsheet and save it in *.txt file:
On the spreadsheet file: do a File > Save As, select Text (Tab delimited) in the Save
as type section. Type a name for the file and click the Save button. Then click OK and
Yes to the two MS Excel prompts.

- If you open the text file, you should see something like this:

File Edit Format View Help

LGSWAM438 233 LGSWAM439 76
LGSWANT49 310 LGSWANTS6 309
LGSWAM440 K| LGSWAM441 546
LGSWAM442 702 LGSWAM443 626
LGSWAM444 310 LGSWAM445 182
LGSWAM446 518 LGSWAM44T7 493
LGSWAM448 933 LGSWAM449 751
LGSWALF26 3580 LGSWALFa27 627
LGSWALF58 21 LGSWALF59 413
LGSWAM452 297 LGSWAM453 151
LGSWAM4524 276 LGSWAM455 621
LGSWAM456 539 LGSWAM45T 458
LGSWAM458 409 LGSWAM459 2
LGSWAM460 130 LGSWAM461 663
LGSWAM462 476 LGSWAM463 369
LGSWAMF98 181 LGSWAMF96 174
LGSWAMGO0 953 LGSWAMF29 253
LGSWAM466 275 LGSWAM4BT 318
LGSWAM468 440 LGSWAM469 903
LGSWAM4TO 639 LGSWAM4T1 62
LGSWAM4T2 788 LGSWAMA4T3 68
LGSWAMA4T4 423 LGSWAM4TE 213

LGSWAM4T76 551 LGSWAM4TT 435
LGSWANTST 393 LGSWARTS3 318
LGSWARTS4 N LGSWARTS5 980

LGSWARTS6 699 LGSWARTST 813
LGSWARTS8 860 LGSWART89 437
LGSWARTI0 875 LGSWARTI1 473
LGSWART92 999 LGSWARTI3 422
LGSWART94 47 LGSWART95 35

LGSWAM482 676 LGSWAM483 458

LGSWARTI6 24 LGSWARTIT 750
LGSWART93 749 LGSWART99 831
LGSWARS00 418 LGSWARS01 529

LGSWAM486 693 LGSWAM4ET 505
LGSWAM488 137 LGSWAM489 997
LGSWAM430 250 LGSWAM491 487
LGSWAM492 147 LGSWAM493 907
LGSWAM494 315 LGSWAM495 654
LGSWAM496 18648  LGSWAM437 18609




- use “Replace All” for the following: “<tab>" to “+” and after that “+L” to “L” to see something like
that:

File Edit Format View Help
LGSWAM438+233LGSWAM439+76
LGSWANT49+310LGSWANTE6+309
LGSWAM440+31LGSWAM441+546
LGSWAM442+702LGSWAMA43+626
LGSWAM444+310LGSWAM445+182
LGSWAM446+818LGSWAMA4T+493
LGSWAM448+933LGSWAMA49+751
LGSWALF56+350LGSWALFST+627
LGSWALF58+211LGSWALF59+413
LGSWAM452+297LGSWAMA53+151
LGSWAM454+276LGSWAM455+621
LGSWAM456+539LGSWAMAST+458
LGSWAM458+409LGSWAMA59+2
LGSWAM460+130LGSWAM461+663
LGSWAM462+4T6LGSWAMA63+369
LGSWAMF98+181LGSWAMFI6+174
LGSWAMGO0+953LGSWAMFI9+553
LGSWAM466+275LGSWAMAGT+318
LGSWAM468+440LGSWAMA69+903
LGSWAMA4T0+639LGSWAM4AT1+62
LGSWAM472+788LGSWAMAT3+68
LGSWAMAT4+423LGSWAMATE+213
LGSWAMA4TE+551LGSWAMATT+435
LGSWANT5T+393LGSWARTE3+318
LGSWART84+391LGSWART85+980
LGSWART86+699LGSWARTET+813
LGSWARTB58+860LGSWARTE9+437
LGSWARTI0+875LGSWARTI1+473
LGSWARTI2+999LGSWART93+422
LGSWART94+74TLGSWART95+35
LGSWAM482+6T6LGSWAMAE3+458
LGSWARTI6+24L GSWARTIT+750
LGSWART98+749LGSWARTII+831
LGSWARS00+418LGSWARB01+529
LGSWAM486+693LGSWAM4BT+505
LGSWAM488+137TLGSWAMA89I+997
LGSWAM490+250LGSWAMA91+487
LGSWAM492+14TLGSWAM493+907
LGSWAM494+315LGSWAMA95+654
lLGSWAM4QE+18548LGSWAM49?+18609



Step 3. The last step, is adding the respondent ID, as-of-date and the report form name.
Open the newly created text file, place the cursor before the Cell Identifier on the beginning of the first row of

data and press the return key to create an empty first row. Then type in your 10-digit respondent ID code
immediately followed by FR2004A and three blank spaces (Remember the report form name must be 10
characters long) and then the report’s as-of-date (in the format of the date on the first line below.) Save the file
and you’re done. Once you’re done, your first row of data should look similar in format to the file below.

File Edit Format View Help
0123456789FR2004A 01-05-2022
LGSWAMA438+233LGSWAM439+76
LGSWANT49+310LGSWANT56+309
LGSWAMA40+31LGSWAMA41+546
LGSWAM442+T02LGSWAM443+626
LGSWAMA444+310LGSWAM445+182
LGSWAMA446+818LGSWAM447+493
LGSWAMA448+933LGSWAM449+T751
LGSWALF56+350LGSWALFST+627
LGSWALF58+211LGSWALF59+413
LGSWAM452+29TLGSWAM453+151
LGSWAMA454+2T6LGSWAMA55+621
LGSWAMA456+539LGSWAM4ST+458
LGSWAMA458+409LGSWAM459+2
LGSWAMA460+130LGSWAM461+663
LGSWAM462+476LGSWAM463+369
LGSWAMFI98+181LGSWAMFIG6+174
LGSWAMGO0+953LGSWANMF99+553
LGSWAM466+275LGSWAMAGT+318
LGSWAM468+440LGSWAM469+303
LGSWAMA4T70+639LGSWAMAT1+62
LGSWAMAT2+T788LGSWAMATI+68
LGSWAMA4T4+423LGSWAMATH+213
LGSWAMA4T6+551LGSWAMATT+435
LGSWANTST+393LGSWARTE3+318
LGSWARTE4+391LGSWART85+980
LGSWARTB6+699LGSWARTET+813
LGSWART88+860LGSWARTE9+437
LGSWARTI0+875LGSWARTI1+473
LGSWARTI2+999LGSWARTI3+422
LGSWARTI4+74TLGSWARTI5+35
LGSWAM482+6T6LGSWAM4B3+458
LGSWARTI6+24L GSWARTIT+750
LGSWARTI8+T49LGSWARTI9+831
LGSWARB0D0+418LGSWARB01+529
LGSWAM486+693LGSWAM4BT+505
LGSWAM488+13TLGSWAM489+997
LGSWAMA490+250LGSWAM491+487
LGSWAMA492+147LGSWAM493+307
LGSWAMA494+315LGSWAM495+654
LGSWAMA496+15648LGSWAMA9T+18609

Now you can go ahead and submit this text file to Reporting Central.
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File Format for FR2004B (Effective from 01/05/2022)

Report Header Record for FR2004B

The Report Header Record must be the first record in the file.

Field Length  Type Value/Description

Report Institution ID 10 NUM 10-digit respondent identifier

Report Name 10 ALPHA  ‘FR2004B’ followed by three blanks

Report As-of-date 10 NUM 10-digit date (MM-DD-YYYY) which represents the

as-of-date of the report
Report Data Record for FR2004B

There must be one Report Data Record for each line of the report form.

Field Length Type Value/Description

Cell Identifier 9 ALPHA L followed by 8-character Cell Identifier of the
line of the report form: “MDRM” ID for the FR2004B
form (4-char): GSWB and the first field of the
corresponding line “MDRM” (4-char) (M498-M559)
— see next section of this document for a List of Cell
Identifiers values.

The next pair of fields is: the separator and the data value. In case of the FR2004B report, there

are only two columns per Line, so two cell identifiers are followed by their values separated by
field separators.

Field Length  Type Value/Description
+ 1 ALPHA  ‘+’ plus sign, used as field separator
Data Value 0-9 NUM Numeric data value being reported for the particular

data cell defined by that row and column. Value
must be in one of the following formats:

. an unsigned one to nine-digit value if positive

(999999999);

. zero (unsigned) if zero is the applicable value;

. null, if the data field is not applicable.

Note: Do not zero fill the report. If you do not have data for a cell, please leave the cell null.
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Cell Identifiers to be used for FR2004B

Weekly Report of Dealer Transactions — FR2004B

MDRMs Descriptions Cell Identifiers
GSWBM498 GSWBM499 1a Bills LGSWBM498 LGSWBM499
GSWBR802 GSWBR803 1b Floating Rate Notes LGSWBR802 LGSWBR803
GSWBMS00 | GswBMs01 | 1€ Couponsduein less than or equal to 2 years LGSWBM500 | LGSWBM501
GSWBMS502 GSWBMS503 1d Coupons due in more than 2 years but less than or equal to 3 years LGSWBMS502 LGSWBMS503
GSWBMS504 GSWBMS05 le Coupons due in more than 3 years but less than or equal to 6 years LGSWBMS504 LGSWBMS505
GSWBM506 GSWBM507 1f Coupons due in more than 6 years but less than or equal to 7 years LGSWBMS06 LGSWBM507
GSWBMS08 GSWBMS509 1g Coupons due in more than 7 years but less than or equal to 11 years LGSWBMS08 LGSWBMS509
GSWBLF60 GSWBLF61 1h Coupons due in more than 11 years but less than or equal to 21 years LGSWBLF60 LGSWBLF61
GSWBLF62 GSWBLF63 1i Treasury Coupons due in more than 21 years LGSWBLF62 LGSWBLF63
GSWBM512 | GswBM513 | 2 TIPS dueiin less than or equal to 2 years LGSWBM512 | LGSWBM513
GSWBM514 GSWBM515 2b TIPS due in more than 2 years but less than or equal to 6 years LGSWBM514 LGSWBM515
GSWBM516 GSWBM517 2c¢ TIPS due in more than 6 years but less than or equal to 11 years LGSWBM516 LGSWBM517
GSWBM518 | GswBMs19 | 2d TIPS dueinmore than 11 years LGSWBM518 | LGSWBM519
GSWBM520 | GswBms21 | 3@ Discountnotes LGSWBM520 | LGSWBMS521
GSWBM522 GSWBM523 3b Coupons LGSWBM522 LGSWBM523
GSWBMGO1 GSWBMGO2 4a FA Residential Pass-through MBS TBA Cash transactions LGSWBMGO1 LGSWBMGO2
GSWBMGO3 GSWBMGO4 4b FA Residential Pass-through MBS TBA Dollar roll transactions LGSWBMGO3 LGSWBMGO4
GSWBMQ48 GSWBMQ49 4c FA Residential Pass-through MBS Specified Pools Cash transactions LGSWBMQ48 LGSWBMQ49

4d FA Residential Pass-through MBS Specified Pools Dollar roll
GSWBMQ50 GSWBMQ51 transactions LGSWBMQ50 LGSWBMQ51
GSWBM528 GSWBM529 4e All Other Federal Agency and GSE Residential MBS LGSWBM528 LGSWBM529
GSWBM530 | GswBms31 | 4f Federal Agency and GSE CMBS LGSWBM530 | LGSWBMS31
GSWBM532 | GswBMs33 | 8 Non-Agency Residential MBS LGSWBMS532 | LGSWBMS533
GSWBMS534 GSWBMS535 4h Non-Agency CMBS LGSWBM534 LGSWBM535
GSWBMS536 | GswBMs37 | 3@ Commercial paper LGSWBM536 | LGSWBMS537
GSWBMS538 | GswBM539 | Sb Duein less than or equal to 13 months LGSWBMS538 | LGSWBMS539
GSWBRS04 GSWBRSO0S 5c Due in more than 13 months but less than or equal to 5 years LGSWBRS04 LGSWBRS05
GSWBRS06 GSWBRS07 5d Due in more than 5 years but less than or equal to 10 years LGSWBR&06 LGSWBR807
GSWBRS08 GSWBR809 5 Due in more than 10 years LGSWBR808 | LGSWBR809
GSWBR810 | GswpRg1l | >f Dueinless than or equal to 13 months LGSWBR810 | LGSWBR811
GSWBRS812 GSWBRS813 5g Due in more than 13 months but less than or equal to 5 years LGSWBRS812 LGSWBR813
GSWBR814 GSWBRS15 5h Due in more than 5 years but less than or equal to 10 years LGSWBR814 LGSWBR&15
GSWBR816 | GswBRrgly | > Dueinmorethan 10 years LGSWBR816 | LGSWBR817
GSWBMS544 | GswBMs45 | B2 Dueinless than or equal to 13 months LGSWBMS544 | LGSWBMS545
GSWBRS18 GSWBR819 6b Due in more than 13 months but less than or equal to 5 years LGSWBR818 LGSWBR819
GSWBR&20 GSWBR821 6¢c Due in more than 5 years but less than or equal to 10 years LGSWBR820 LGSWBR821
GSWBR822 GSWBR823 6d Due in more than 10 years LGSWBR822 LGSWBR823
GSWBM548 GSWBM549 6e Variable rate demand notes LGSWBM548 LGSWBM549
GSWBMS550 | GSWBMS51 | 7a Credit card-backed securities LGSWBMS550 | LGSWBM551
GSWBMS552 GSWBMS553 7b Student loan-backed securities LGSWBM552 LGSWBM553
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7c¢ Automobile loan-backed securities

GSWBM554 GSWBMS555 LGSWBM554 LGSWBM555
GSWBM556 GSWBMS557 7d Other asset-backed securities LGSWBM556 LGSWBM557
GSWBM558 GSWBM559 8 Total (Lines 1 through 7) LGSWBM558 LGSWBM559
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FIGURE 1 - EXAMPLE TEXT FILE FOR FR2004B

Report Report
Respondent ID -of-
(1po digits) Form :sto Cell Separator (+) Data value for
ate
name Identifier P Cell Identifier

A\ /

V 7= yZ
0123456789FR2004B 01-05-2022

v

LGSWBM498+216LGSWBM499+308LGSWBR802+7228LGSWBR803+5117LGSWBM500+6538LGSWBM501+6438

LGSWBM502+8165LGSWBM503+4756
LGSWBM504+7143LGSWBM505+2452LGSWBM506+9349LGSWBM507+5981
LGSWBM508+1371LGSWBM509+9108LGSWBLF60+5271LGSWBLF61+8294
LGSWBLF62+1470LGSWBLF63+3472LGSWBM512+6416LGSWBM513+1842
LGSWBM514+7486LGSWBM515+4674LGSWBM516+6805LGSWBM517+3744
LGSWBM518+1180LGSWBM519+1645LGSWBM520+7346LGSWBM521+6394
LGSWBM522+5621LGSWBM523+2104LGSWBMGO01+1724LGSWBMGO02+1632
LGSWBMGO03+9355LGSWBMG04+1069LGSWBMQ48+7649LGSWBMQ49+4781
LGSWBMQ50+6652LGSWBMQ51+8709LGSWBM528+6068LGSWBM529+6295
LGSWBM530+4640LGSWBM531+2474LGSWBM532+866LGSWBM533+1696
LGSWBM534+3495LGSWBM535+8791LGSWBM536+3551LGSWBM537+2041
LGSWBM538+1160LGSWBM539+9339LGSWBR804+6892LGSWBR805+892
LGSWBR806+1937LGSWBR807+6126LGSWBR808+7522LGSWBR809+2411
LGSWBR810+4210LGSWBR811+1773LGSWBR812+7318LGSWBR813+5756
LGSWBR814+6478LGSWBR815+6021LGSWBR816+8872LGSWBR817+2047
LGSWBM544+9949L.GSWBM545+5424L.GSWBR818+4377LGSWBR819+3239
LGSWBR820+8507LGSWBR821+9228LGSWBR822+8039LGSWBR823+4001
LGSWBM548+9210LGSWBM549+5718LGSWBM550+4940LGSWBM551+2975
LGSWBM552+9281LGSWBM553+1380LGSWBM554+8054LGSWBM555+2864
LGSWBM556+4666LGSWBM557+574LGSWBM558+237017LGSWBM559+173585




Step 1. Create a spreadsheet with a layout similar to the FR2004B report form, along with
its corresponding Cell identifiers and its data values for each item on the FR2004B report form.
You should skip those rows on the form that doesn’t contain cells to be filled-in.

How to create a FR2004B Text file from a spreadsheet

A sample picture of a portion of the FR2004B report is displayed below:

B z D E F G

1

2 (millions of dollars at principal value)

3 Cumulative Qutright Transactions

4 with inter-dealer brokers with others

5 1 2

6 Cell Identifier Col 1 value Cell Identifier Col 2value
7 |1. U.S. Treasury securities (excluding TIPS)

8 1a Bills LGSWBM498 216 LGSWBM499 308
9 1b Floating-rate notes (FRNs) LGSWBRS02 7228 LGSWBRS03 5117
10 1c Coupons due in less than or equal to 2 years LGSWBMS00 6538 LGSWBMS0L 6438
1 1d Coupons due in more than 2 years but less than or equal to 3 years LGSWBMS502 8165 LGSWBMS503 4756
12 le Coupons due in more than 3 years but less than or equal to 6 years LGSWBMS04 7143 LGSWBMS05 2452
13 1f Coupons due in mare than 6 years but less than or equal to 7 years LGSWBMS06 9343 LGSWBMS507 5981
14 1g Coupons due in more than 7 years but less than or equal to 11 years LGSWBMS08 1371 LGSWBMS09 9108
15 1h Coupons due in more than 11 years but less than or equal to 21 years LGSWBLF60 5271 LGSWBLFB1 8294
16 1i Coupons due in more than 21 years LGSWBLF62 1470 LGSWBLFB3 3472
17 |2. U.5. Treasury Inflation-Protected Securities (TIPS)

13 2a TIPS due in less than or equal to 2 years LGSWBMS512 6416 LGSWBMS513 1842
19 2b TIPS due in more than 2 years but less than or equal to 6 years LGSWBM514 7486 LGSWBMS515 4674
20 2c TIPS due in more than 6 years but less than or equal to 11 years LGSWBMS16 6805 LGSWBMS17 3744
21 2d TIPS due in more than 11 years LGSWBM518 1180 LGSWBM519 1645
22 3. Federal Agency and GSE Securities (excluding MBS)

23 |Ea Discount notes LGSWBMS20 7346 LGSWBM521 6394
24 |3h Coupans LGSWBM522 5621 LGSWBM523 2104
25 |4. Mortgage-backed Securities

26 Federal Agency and GSE MBS

27 Federal Agency and GSE MBS Residential Pass-through MBS

28 4a TBA Cash transactions LGSWBMGO1 1724 LGSWBMG02 1632
29 4b TBA Dollar roll transactions LGSWBMGO3 9355 LGSWBMG04 1069
30 4c Specified Pool Cash transactions LGSWEMQ48 7643 LGSWBMQ43 4781
31 4d Specified Pool Dollar roll transactions LGSWBMQ50 6652 LGSWBMQ51 8709
32 4e All Other Federal Agency and GSE Residential MBS LGSWBMS528 6068 LGSWBMS529 6295
33 4f Federal Agency and GSE CMBS LGSWBM330 4640 LGSWBM331 2474
34 Non-Agency MBS

35 4g Non-Agency Residential MBS LGSWBMS532 866 LGSWBM533 1696
36 4h Non-Agency CMBS LGSWBM534 3495 LGSWBMS535 8791
37 5. Corporate Securities

38 5a Commercial paper LGSWEBEMS5326 3551 LGSWEBMS537 2041
39 Invest grade bonds, notes, and debentures
40 5b Investment grade Corporates due in less than or equal to 13 months LGSWBMS538 1160 LGSWBMS539 9339
a1 5c Investment grade Corporates due in more than 13 months but less than or equal to 5 years LGSWBR804 6892 LGSWBRB05 892
42 5d Investment grade Corporates due in more than 5 years but less than or equal to 10 years LGSWBR306 1937 LGSWBRB07 6126
43 5e Investment grade Corporates due in more than 10 years LGSWBR308 7522 LGSWERE09 2411
44 Below investment grade bonds, notes, and debentures
45 5f Below investment grade Corporates due in less than or equal to 13 months LGSWBR810 4210 LGSWBRS11 1773
46 5g Below Investment grade Corporates due in more than 13 months but less than or equal to 5 years LGSWBR812 7318 LGSWBR813 5756
A7 5h Below Investment grade Corporates due in more than 5 years but less than or egual to 10 years LGSWBR3814 6478 LGSWBR315 6021
48 5i Below investment grade Corporates due in more than 10 years LGSWBR816 8872 LGSWBRS17 2047
4% |6. State and Municipal Government Obligations

50 6a State and Municipal G.0.s due in less than or equal to 13 months LGSWBM544 9949 LGSWBMS545 5424
51 6b State and Municipal G.0.s due in more than 13 months but less than or equal to 5 years LGSWBRS18 4377 LGSWBR819 3239
52 6c State and Municipal G.0.s due in more than 5 years but less than or equal to 10 years LGSWBR320 8507 LGSWBRB21 9228
53 6d State and Municipal G.0.s due in more than 10 years LGSWBR822 8039 LGSWBR823 4001
54 6e Variable rate demand notes LGSWBMS548 9210 LGSWBM549 5718
55 7. Asset-backed Securities

56 7a Credit card-backed securities LGSWBMS550 4940 LGSWBMS551 2975
57 7b Student loan-backed securities LGSWBMS552 9281 LGSWBM553 1380
58 7c Automobile loan-backed securities LGSWBMS554 8054 LGSWBNS55 2864
59 7d Other asset-backed securities LGSWBMS56 4666 LGSWBMS57 574
60 8 Total (Lines 1 through 7) LGSWBMS558 237017 LGSWBMS559 173585
61
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Step 2. Once the entire report form is populated on a spreadsheet and the data values have been entered, it is
time to format all of your entries from the first Cell Identifier and Value up to and including the last Cell
Identifier and Value into a Reporting Central required format.

To accomplish this the following technique may be used
- select cells starting with the first Cell Identifier and Value (starting with the first Cell Identifier
row/column) up to the last Cell Identifier and Value (ending with the last Value row/column).
- paste selection to another spreadsheet and save it in *.txt file:
On the spreadsheet file: do a File > Save As, select Text (Tab delimited) in the Save
as type section. Type a name for the file and click the Save button. Then click OK and
Yes to the two MS Excel prompts.
- If you open the text file, you should see something like this:

Eile Edit Format Wiew Help

LGSWBM498 216 LGSWEBM499 308
LGSWBRSE02 7228 LGSWEBRE03 N7
LGSWBMS00 6238 LGSWBMS01 6438
LGSWEBMA02 8165 LGSWBMS03 4756
LGSWBMA04 7143 LGSWEBMA05 2452
LGSWBME06 9349 LGSWBMES0T 5981
LGSWBME0E 1371 LGSWBMS09 9108
LGSWEBLF60 5271 LGSWEBLF61 8294
LGSWBLF62 1470 LGSWEBLFG3 3472
LGSWBMS12 6416 LGSWBMS13 1842
LGSWBMA14 7486 LGSWBMA15 4674
LGSWEBMA16 6805 LGSWBMA1T 3744
LGSWEBMS18 1180 LGSWBMS19 1645
LGSWEBMS20 7346 LGSWEBMS21 6394
LGSWBMA22 5621 LGSWBMA23 2104
LGSWBMG01 1724 LGSWBMGO2 1632
LGSWBMGO3 9355 LGSWBMGO4 1069
LGSWBMQ43 7649 LGSWBMQ49 4781
LGSWBMQ50 6652 LGSWBMQ51 8709
LGSWEBMS28 6063 LGSWBMS29 6295
LGSWBMA30 4640 LGSWBMS31 2474
LGSWEBMA32 866 LGSWBMA33 1696
LGSWBMS34 3495 LGSWBMS35 87N
LGSWBMA36 3551 LGSWBMS3T 2041
LGSWBMA38 1160 LGSWBMA39 9339
LGSWEBRSE04 6892 LGSWBRE05 892
LGSWEBRSB06 1937 LGSWBRSB07 6126
LGSWBRE08 7522 LGSWEBRE09 241
LGSWEBRSE10 4210 LGSWBRE11 1773
LGSWEBRS12 [N LGSWBRE13 5756
LGSWERS14 6478 LGSWEBRS15 6021
LGSWEBRE16 8672 LGSWBRB17 2047
LGSWBME44 9949 LGSWBMA45 5424
LGSWEBERS18 4377 LGSWEBRS19 3239
LGSWEBRSE20 8507 LGSWBRB21 9228
LGSWBRS22 8039 LGSWBRE23 4001
LGSWEBME48 9210 LGSWBMS49 5718
LGSWBMA50 4940 LGSWBMA51 2975
LGSWEBMAS2 9281 LGSWEBMAS3 1380
LGSWEBMS54 8054 LGSWBMSSS 2864
LGSWBMA556 4666 LGSWBMSST 574
LGSWBMA58 237017 LGSWBM&5Y 173585
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- use “Replace All” for the following: “<tab>" to “+” and after that “+L” to “L” to see something like
that:

Eile Edit Format View Help
LGSWBM498+216LGSWBM499+308
LGSWBRB02+7228LGSWBRE03+5117
LGSWBMA00+6538LGSWBMA01+6438
LGSWBM502+8165LGSWBMA03+4756
LGSWBME04+7143LGSWBMA05+2452
LGSWBM506+9343LGSWBMAS0T+5981
LGSWBMS08+1371LGSWBMA09+9108
LGSWBLFG0+527T1LGSWBLF61+8294
LGSWBLF62+1470LGSWBLFGE3+3472
LGSWBMS12+6416LGSWBMAS13+1842
LGSWBM514+7486LGSWBMA15+4674
LGSWBM516+6805LGSWBMA1T+3744
LGSWBMS18+1180LGSWEBMS19+1645
LGSWBM520+7346LGSWBMA521+6394
LGSWBM522+5621LGSWBMA523+2104
LGSWBMGO1+1724LGESWBMG0241632
LGSWBMG03+9355LGSWBMG04+1069
LGSWBMQ48+7649LGSWBMQ49+4781
LGSWBMQA0D+6652LGSWBMQS148709
LGSWBM528+6068LGSWBM529+6295
LGSWBMS30+4640LGSWBMA31+2474
LGSWBMA532+866LGSWBMA33+1696
LGSWBM534+3495L GSWBME35+87T91
LGSWBM536+3551LGSWEBMA3T7+2041
LGSWBM538+1160LGSWBMA39+9339
LGSWBRB04+6892LGSVWBRE05+892
LGSWBRB06+1937LGSWBRE0T7+6126
LGSWBRE08+7522LGSWBRE09+2411
LGSWBRB10+4210LGSWBRE11+1773
LGSWBRB12+47318LGSWBRE13+5756
LGSWBRE814+6478LGSWEBRE15+6021
LGSWBRE16+88T2LGSWBRE1T+2047
LGSWBMA44+9949L GSWBMA45+5424
LGSWBRE818+4377LGSWEBRE19+3239
LGSWBRB20+8507LGESWBRE21+9228
LGSWBRE22+8039LGSWBRE23+4001
LGSWBMAE48+9210LGSWBMA49+5718
LGSWBMS50+4940LGSWBMA51+29745
LGSWBM552+9281LGSWBM553+1380
LGSWBMS54+8054LGSWBMA55+2864
LGSWBMA556+4666LGSWBMAAT+6T4
LGSWBMb558+237017LGSWBMb559+173585
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Step 3. The last step, is adding the respondent ID, as-of-date and the report form name.
Open the newly created text file, place the cursor before the Cell Identifier on the first row of data and press the

return key to create an empty first row. Then type in your 10-digit respondent ID code immediately followed by
FR2004B and three blank spaces (Remember the report form name must be 10 characters long) and then the
report’s as-of-date (in the format of the date on the first line below.) Save the file and you’re done. Once you’re
done, your first row of data should look similar in format to the file below.

File Edit Format View Help
0123456789FR2004B 01-05-2022
LGSWBM498+216LGEWBM499+308
LGSWBRE02+7228L GSWBRB03+5117
LGSWBMS00+6538LGSWBMS01+6438
LGSWBMS02+8165LGSWBMA03+4756
LGSWBMS04+7143LGSWBMA05+2452
LGSWBMS06+9349LGSWBMS0T+5981
LGSWBMS08+137T1LGSWBMA09+9108
LGSWBLFE0+5271LGSWBLF61+8234
LGSWBLFE2+14T0LGSWEBLFGE343472
LGSWBM5124+6416LGSWBMA13+1842
LGSWBMS14+7486LGSWBMS15+4674
LGSWBM516+6805LGSWBMA1T+3744
LGSWBM518+1180LGSWBMS19+1645
LGSWBMS20+7346LGSWBNMS21+6394
LGSWBME22+5621LGSWBMA23+2104
LGSWBMGO1+1724LGSWBMG02+1632
LGSWBMG03+9355LGSWBMG04+1069
LGSWBMQ48+T649LGSWBMQ49+4781
LGSWBMQs0+6652LGSWBMQS1+8709
LGSWBM528+6068LGSWBMAS29+6295
LGSWBM530+4640LGSWBMAS31+2474
LGSWBMS32+866LGSWBMS33+1696
LGSWBM534+3495L GSWBMA35+8791
LGSWBMS36+3551LGSWBMAE3T+2041
LGSWBME38+1160LGSVWBMAS39+9339
LGSWBRE04+6892L GSWBRE05+892
LGSWBRS06+1937LGSWBRE0T+6126
LGSWBR808+7522L GSWBRB09+2411
LGSWBRS10+4210LGSWBRB11+1773
LGSWBRE1247318LGEWBRE13+5756
LGSWBRS14+6478LGSWBRE15+6021
LGSWBRS16+8872LGSWBRE17+2047
LGSWBM544+9949L GSWBMA45+5424
LGSWBRS18+4377LGSWBRE19+3239
LGSWBRS20+8507LGSWBRE21+9228
LGSWBRE22+8039LGSWBRE23+4001
LGSWBMS48+9210LGSWBMA49+5718
LGSWBMS50+4940LGEWBME51+2975
LGSWBME5249281LGSWBMA53+1380
LGSWBMS54+8054LGSWBMS55+2864
LGSWBM556+4666LGSWBMAST+5T4
LGSWBM558+237017LGSWBMAS59+173585

Now you can go ahead and submit this text file to Reporting Central.
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File Format for FR2004C (Effective from 07/03/2024)

Report Header Record for FR2004C

The Report Header Record must be the first record in the file.

Field Length  Type
Report Institution ID 10 NUM
Report Name 10 ALPHA
Report As-of-date 10 NUM

Report Data Record for FR2004C

Value/Description

10-digit respondent identifier
‘FR2004C’ followed by three blanks

10-digit date (MM-DD-YYYY) which represents the
as-of-date of the report

There must be one Report Data Record for each line of the report form.

Field Length
Cell Identifier 9

Type

ALPHA

Value/Description

L followed by 8-character Cell Identifier of the
line of the report form: “MDRM” ID for the FR2004C
form (4-char): GSCW and the first field of the
corresponding line “MIDRM” (4-char) (ex. MB62)

— see next section of this document for a List of Cell
Identifiers values.

The next pair of fields is: the separator and the data value. In case of the FR2004C report, there
are only two columns per Line, so two cell identifiers are followed by their values separated by

field separators.

Field Length Type
+ 1 ALPHA
Data Value 0-9 NUM

Value/Description

‘+’ plus sign, used as field separator

Numeric data value being reported for the particular
data cell defined by that row and column. Value
must be in one of the following formats:

. an unsigned one to nine-digit value if positive
(999999999);

. zero (unsigned) if zero is the applicable value;

. null, if the data field is not applicable.

Note: Do not zero fill the report. If you do not have data for a cell, please leave the cell null.



Cell Identifiers to be used for FR2004C

Weekly Report of Dealer Financing and Fails — FR2004C

*Cell Identifier values should be L + the MDRM. For example, the Cell Identifier for the MDRM GSCWMB62 is LGSCWMB62.

Uncleared Bilateral
Specified General
Overnight and Term Agreements Term Agreements (30 Overnight and Term Agreements (less Term Agreements
Continuing (less than 30 days) days or greater) Continuing than 30 days) (30 days or greater)
1 2 3 4 5 6
MDRMs Descriptions Cell Identifiers

GSCWMB62 | GSCWMB63 GSCWMB64 GSCWMB65 GSCWMB66 GSCWMB67 | 1a U.S. Treasury Securities (excluding TIPS) L+ MDRM*
GSCWMB84 GSCWMBS85 GSCWMB86 GSCWMB87 GSCWMB88 GSCWMB89 1b U.S. Treasury Inflation-Protected Securities (TIPS) L + MDRM*
GSCWMC06 GSCWMCO07 GSCWMC08 GSCWMC09 GSCWMC10 GSCWMC11 1c Federal Agency and GSE Securities (excluding

MBS) L+ MDRM*
GSCWMC28 | GSCWMC29 GSCWMC30 GSCWMC31 GSCWMC32 GSCWMC33 | 14 Federal Agency and GSE Residential MBS L+ MDRM*
GSCWMCS0 | GSCWMC51 GSCWMCS52 GSCWMCS3 GSCWMC54 GSCWMCS5 | 16 Federal Agency and GSE CMBS L+ MDRM*
GSCWMC72 GSCWMC73 GSCWMC74 GSCWMC75 GSCWMC76 GSCWMC77 1f Corporate Debt L + MDRM*
GSCWMC94 GSCWMC95 GSCWMC96 GSCWMC97 GSCWMC98 GSCWMC99 1g Asset-backed Securities L + MDRM*
GSCWMD16 GSCWMD17 GSCWMD18 GSCWMD19 GSCWMD20 GSCWMD21 1h Equities L + MDRM*
GSCWMD38 | GSCWMD39 GSCWMD40 GSCWMD41 GSCWMD42 GSCWMD43 | 1j Other L+ MDRM*
GSCWMD60 GSCWMD61 GSCWMD62 GSCWMD63 GSCWMD64 GSCWMD65 2a U.S. Treasury Securities (excluding TIPS) L + MDRM*
GSCWMD82 GSCWMD83 GSCWMD84 GSCWMD85 GSCWMD86 GSCWMD87 2b U.S. Treasury Inflation-Protected Securities (TIPS) L+ MDRM*
GSCWMEO4 GSCWMEOS5 GSCWMEO6 GSCWMEOQ7 GSCWMEO8 GSCWMEO09 2c Federal Agency and GSE Securities (excluding

MBS) L+ MDRM*
GSCWME26 GSCWME27 GSCWME28 GSCWME29 GSCWME30 GSCWME31 2d Federal Agency and GSE Residential MBS L+ MDRM*

+

GSCWME48 | GSCWME49 GSCWMES0 GSCWMES1 GSCWMES2 GSCWMES3 | 2¢ Federal Agency and GSE CMBS L+ MDRM*
GSCWME70 GSCWME71 GSCWME72 GSCWME73 GSCWME74 GSCWME75 2f Corporate Debt L + MDRM*
GSCWME92 GSCWME93 GSCWME94 GSCWME95 GSCWME96 GSCWME97 2g Asset-backed Securities L + MDRM*
GSCWMF14 GSCWMF15 GSCWMF16 GSCWMF17 GSCWMF18 GSCWMF19 L

2h Equities L + MDRM*
GSCWMF36 | GSCWMF37 GSCWMF38 GSCWMF39 GSCWMF40 GSCWMF41 | 2j Other L+ MDRM*
GSCWMF58 GSCWMF59 GSCWMF60 GSCWMF61 GSCWMF62 GSCWMF63 3 Total (lines 1-2) L + MDRM*
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Cleared Bilateral

Specified General Sponsored
Term Term Term
Overnight and Agreements (less Agreements (30 Overnight and Term Agr Term Agr (30 Overnight and Term Agr Agr (30
Continuing than 30 days) days or greater) Continuing (less than 30 days) days or greater) Continuing (less than 30 days) days or greater)
7 8 9 10 11 12 13 14 15
MDRMs Descriptions Cell Identifiers

GSCWMB68 | GSCWMB69 | GSCWMB70 | GSCWMB71 GSCWMB72 GSCWMB73 GSCWMB74 GSCWMB75 | GSCWMBT76 | 13 U.S. Treasury Securities (excluding TIPS) L + MDRM*
GSCWMB90 GSCWMB91 GSCWMB92 GSCWMB93 GSCWMB94 GSCWMB95 GSCWMB96 GSCWMB97 GSCWMB98 | 1b U.S. Treasury Inflation-Protected Securities

(TIPS) L + MDRM*
GSCWMC12 GSCWMC13 GSCWMC14 GSCWMC15 GSCWMC16 GSCWMC17 GSCWMC18 GSCWMC19 GSCWMC20 | 1c Federal Agency and GSE Securities (excluding

MBS) L+ MDRM*
GSCWM(C34 | GSCWMC35 | GSCWMC36 | GSCWMC37 GSCWMC38 GSCWMC39 GSCWMC40 GSCWMCA41 | GSCWMC42 | 14 Federal Agency and GSE Residential MBS P
GSCWMCS6 | GSCWMCS7 | GSCWMCS8 | GSCWMCS59 GSCWMC60 GSCWMC61 GSCWMC62 GSCWMC63 | GSCWMC64 | 1¢ Federal Agency and GSE CMBS L+ MDRM*
GSCWMC78 GSCWMC79 GSCWMC80 GSCWMC81 GSCWMC82 GSCWMC83 GSCWMC84 GSCWMC85 GSCWMC86 | 1f Corporate Debt L + MDRM*
GSCWMDO00 GSCWMDO01 GSCWMDO02 GSCWMDO03 GSCWMDO04 GSCWMDO05 GSCWMDO06 GSCWMDO07 GSCWMDO08 | 1g Asset-backed Securities L+ MDRM*
GSCWMD22 GSCWMD23 GSCWMD24 GSCWMD25 GSCWMD26 GSCWMD27 GSCWMD28 GSCWMD29 GSCWMD30 | 1h Equities L + MDRM*
GSCWMD44 GSCWMD45 GSCWMD46 GSCWMD47 GSCWMD48 GSCWMD49 GSCWMD50 GSCWMD51 GSCWMDS52 | 1j Other L + MDRM*

L+ MDRM*

GSCWMD66 | GSCWMD67 | GSCWMD68 | GSCWMD69 GSCWMD70 GSCWMD71 GSCWMD72 GSCWMD73 | GSCWMD74 | 25 U.s. Treasury Securities (excluding TIPS) L+ MDRM*
GSCWMD88 GSCWMD89 GSCWMDS0 GSCWMD91 GSCWMD92 GSCWMD93 GSCWMD94 GSCWMD95 GSCWMD96 | 2b U.S. Treasury Inflation-Protected Securities

(TIPS) L+ MDRM*
GSCWME10 GSCWME11 GSCWME12 GSCWME13 GSCWME14 GSCWME15 GSCWME16 GSCWME17 GSCWME18 | 2c Federal Agency and GSE Securities (excluding

MBS) L + MDRM*
GSCWME32 | GSCWME33 | GSCWME34 | GSCWME35 GSCWME36 GSCWME37 GSCWME38 GSCWME39 | GSCWME40 | 4 Federal Agency and GSE Residential MBS L + MDRM*
GSCWMES54 GSCWMES5 GSCWMES56 GSCWMES7 GSCWMES8 GSCWMES59 GSCWME60 GSCWME61 GSCWMEB2 | 2e Federal Agency and GSE CMBS L + MDRM*
GSCWME76 GSCWME77 GSCWME78 GSCWME79 GSCWMES80 GSCWMES81 GSCWMES82 GSCWMES83 GSCWMEB4 | 2f Corporate Debt L+ MDRM*
GSCWME98 GSCWME99 GSCWMF00 GSCWMFO01 GSCWMFO02 GSCWMFO03 GSCWMF04 GSCWMFO05 GSCWMFO06 2g Asset-backed Securities L+ MDRM*
GSCWMF20 GSCWMF21 GSCWMF22 GSCWMF23 GSCWMF24 GSCWMF25 GSCWMF26 GSCWMF27 GSCWMF28 | 2h Equities L + MDRM*
GSCWMF42 GSCWMF43 GSCWMF44 GSCWMF45 GSCWMF46 GSCWMF47 GSCWMF48 GSCWMF49 GSCWMF50 | 2j Other L + MDRM*
GSCWMF64 GSCWMF65 GSCWMF66 GSCWMF67 GSCWMF68 GSCWMF69 GSCWMF70 GSCWMF71 GSCWMF72 | 3 Total (lines 1-2)

L + MDRM*
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GCF TriParty excluding GCF Total
General Collateral Sponsored General Collateral
Term Term Term Term
Agreements Agreements (30 Agreements Term Agreements Term
Overnight and (less than 30 days or greater) Overnight and (less than 30 Agreements (30 Overnight and (less than 30 Agreements (30
Continuing days) Continuing days) days or greater) Continuing days) days or greater)
16 17 18 19 20 21 22 23 24 25
MDRMS Descriptions Cell Identifiers
GSCWMB77 GSCWMB78 GSCWMB79 GSCWPS47 GSCWPS48 GSCWPS49 GSCWPT04 GSCWPTO05 GSCWPTO06 GSCWMB83 | 1a U.S. Treasury Securities
(excluding TIPS) L+ MDRM*
GSCWMB99 GSCWMCO00 GSCWMC01 GSCWPS50 GSCWPS51 GSCWPS52 GSCWPTO7 GSCWPTO08 GSCWPT09 GSCWMCO05 1b U.S. Treasury Inflation-Protected
Securities (TIPS) L+ MDRM*
GSCwMC21 GSCWMC22 GSCWMC23 GSCWPS53 GSCWPS54 GSCWPS55 GSCWPT10 GSCWPT11 GSCWPT12 GSCWMC27 | 1c Federal Agency and GSE
Securities (excluding MBS) L+ MDRM*
GSCWMC(C43 GSCWMC44 GSCWMC45 GSCWPS56 GSCWPS57 GSCWPS58 GSCWPT13 GSCWPT14 GSCWPT15 GSCWMC49 1d Federal Agency and GSE
Residential MBS L+ MDRM*
GSCWMC65 GSCWMC66 GSCWMC67 GSCWPS59 GSCWPS60 GSCWPS61 GSCWPT16 GSCWPT17 GSCWPT18 GSCWMC71
le Federal Agency and GSE CMBS
L+ MDRM*
GSCWMC87 GSCWMC88 GSCWMC89 GSCWPS62 GSCWPS63 GSCWPS64 GSCWPT19 GSCWPT20 GSCWPT21 GSCWMC93
1f Corporate Debt
L + MDRM*
GSCWMDO09 GSCWMD10 GSCWMD11 GSCWPS65 GSCWPS66 GSCWPS67 GSCWPT22 GSCWPT23 GSCWPT24 GSCWMD15 .
1g Asset-backed Securities
L + MDRM*
GSCWMD31 GSCWMD32 GSCWMD33 GSCWPS68 GSCWPS69 GSCWPS70 GSCWPT25 GSCWPT26 GSCWPT27 GSCWMD37 .
1h Equities
L+ MDRM*
GSCWMD53 GSCWMD54 GSCWMD55 GSCWPS71 GSCWPS72 GSCWPS73 GSCWPT28 GSCWPT29 GSCWPT30 GSCWMD59 1i Other
L + MDRM*
GSCWMD75 GSCWMD76 GSCWMD77 GSCWPS74 GSCWPS75 GSCWPS76 GSCWPT31 GSCWPT32 GSCWPT33 GSCWMD81 | 2a U.S. Treasury Securities
(excluding TIPS) L+ MDRM*
GSCWMD97 GSCWMD98 GSCWMD99 GSCWPS77 GSCWPS78 GSCWPS79 GSCWPT34 GSCWPT35 GSCWPT36 GSCWMEO3 2b U.S. Treasury Inflation-Protected
Securities (TIPS) L+ MDRM*
GSCWME19 GSCWME20 GSCWME21 GSCWPS80 GSCWPS81 GSCWPS82 GSCWPT37 GSCWPT38 GSCWPT39 GSCWME25 | 2c Federal Agency and GSE
Securities (excluding MBS) L+ MDRM*
GSCWME41 GSCWME42 GSCWME43 GSCWPS83 GSCWPS84 GSCWPS85 GSCWPT40 GSCWPT41 GSCWPT42 GSCWME47 2d Federal Agency and GSE
Residential MBS L+ MDRM*
GSCWME63 GSCWME64 GSCWMEG65 GSCWPS86 GSCWPS87 GSCWPS88 GSCWPT43 GSCWPT44 GSCWPT45 GSCWMEG9
2e Federal Agency and GSE CMBS
L+ MDRM*
GSCWMES5 GSCWMES86 GSCWMES87 GSCWPS89 GSCWPS90 GSCWPS91 GSCWPT46 GSCWPT47 GSCWPT48 GSCWME91
2f Corporate Debt
L+ MDRM*
GSCWMFO07 GSCWMFO08 GSCWMF09 GSCWPS92 GSCWPS93 GSCWPS94 GSCWPT49 GSCWPT50 GSCWPT51 GSCWMF13 -
2g Asset-backed Securities
L + MDRM*
GSCWMF29 GSCWMF30 GSCWMF31 GSCWPS95 GSCWPS96 GSCWPS97 GSCWPT52 GSCWPT53 GSCWPT54 GSCWMF35 L.
2h Equities L+ MDRM*
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GSCWMF51

GSCWMF52

GSCWMF53

GSCWPS98

GSCWPS99

GSCWPTO00

GSCWPT55

GSCWPTS56

GSCWPT57

GSCWMF57

2i Other

L + MDRM*

GSCWMF73

GSCWMF74

GSCWMF75

GSCWPTO1

GSCWPT02

GSCWPTO03

GSCWPTS58

GSCWPT59

GSCWPT60

GSCWMF79

3 Total (lines 1-2)

L + MDRM*
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Overnight and Term Agreements Term Agreements (30 Total
Continuing (less than 30 days) days or greater)
1 2 3 4
MDRMs Descriptions Cell Identifiers

GSCWM616 GSCWM617 GSCWM618 GSCWM619 4a U.S. Treasury Securities (excluding TIPS) L+ MDRM*
4b U.S. Treasury Inflation-Protected Securities

GSCWM620 GSCWM621 GSCWM622 GSCWM623 (TIPS) L + MDRM*
4c Federal Agency and GSE Securities (excluding

GSCWM624 GSCWM625 GSCWM626 GSCWM627 MBS) L+ MDRM*

GSCWMF80 GSCWMF81 GSCWMF82 GSCWMEFS83 4d Federal Agency and GSE Residential MBS L+ MDRM*

GSCWMF84 GSCWMF85 GSCWMF86 GSCWMF87 4e Federal Agency and GSE CMBS L + MDRM*

GSCWM632 GSCWM633 GSCWM634 GSCWM635 4f Corporate Debt L+ MDRM*

GSCWR832 GSCWR833 GSCWR834 GSCWR835 4g Asset-backed Securities L + MDRM*

GSCWM636 GSCWM637 GSCWM638 GSCWM639 4h Equities L+ MDRM*

GSCWM640 GSCWM641 GSCWM642 GSCWM643 4i Other L+ MDRM*

GSCWM644 GSCWM645 GSCWM646 GSCWM647 5a U.S. Treasury Securities (excluding TIPS) L + MDRM*
5b U.S. Treasury Inflation-Protected Securities

GSCWM648 GSCWM649 GSCWM650 GSCWM651 (TIPS) L+ MDRM*
5c Federal Agency and GSE Securities (excluding

GSCWM652 GSCWM653 GSCWM654 GSCWM655 MBS) L+ MDRM*

GSCWMF88 GSCWMF89 GSCWMF90 GSCWMF91 5d Federal Agency and GSE Residential MBS L+ MDRM*

GSCWMF92 GSCWMF93 GSCWMF94 GSCWMF95 5e Federal Agency and GSE CMBS L+ MDRM*

GSCWM660 GSCWM661 GSCWM662 GSCWM663 5f Corporate Debt L+ MDRM*

GSCWR836 GSCWR837 GSCWRS38 GSCWR839 5g Asset-backed Securities L+ MDRM*

GSCWM664 GSCWM665 GSCWM666 GSCWM667 5h Equities L+ MDRM*

GSCWM668 GSCWM669 GSCWM670 GSCWM671 5i Other L+ MDRM*
6 Total (lines 4-5)

GSCWM672 GSCWM673 GSCWM674 GSCWM675 L+ MDRM*

Fails to Receive Fails to Deliver
1 2
MDRMs Descriptions Cell Identifiers
GSCWM6E76 GSCWM6E77 7a U.S. Treasury Securities (excluding TIPS) L + MDRM*
GSCWM678 GSCWM679 7b U.S. Treasury Inflation-Protected Securities (TIPS) L + MDRM*
GSCWM680 GSCWM681 7c Federal agency and GSE Securities (excluding MBS) L + MDRM*
GSCWM6E82 GSCWM6E83 7d Federal agency and GSE MBS L + MDRM*
GSCWM684 GSCWM685 7e Other MBS L + MDRM*
GSCWM686 GSCWM687 7f Corporate securities L + MDRM*
GSCWM688 GSCWM689 8 Total (Line 7) L + MDRM*
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FIGURE 1 - EXAMPLE TEXT FILE FOR FR2004C

Report
Respondent ID Form Report Cell Data value f
e ata value for
10 digits as-of- Separator (+
( gits) name date Identifier P +) Cell Identifier

N o

0000004512FR2004C 07-03-2024
LGSCWMB62+62LGSCWMB63+63LGSCWMB64+64LGSCWMB65+65LGSCWMB66+66LGSCWMB67+67LGSCWMB68+68LGSCWMB69+69LGSCWMB70+70LGSCWMB71+71LGSCWMB72+72LGSC
WMB73+73LGSCWMB74+74LGSCWMB75+75LGSCWMB76+76
LGSCWMB77+77LGSCWMB78+78LGSCWMB79+79LGSCWPS47+80LGSCWPS48+81LGSCWPS49+82LGSCWPT04+4LGSCWPTO5+5LGSCWPT06+6LGSCWMB83+1512
LGSCWMB84+84LGSCWMB85+85LGSCWMB86+86LGSCWMB87+87LGSCWMB88+88LGSCWMB89+89
LGSCWMB90+90LGSCWMB91+91LGSCWMB92+92LGSCWMB93+93LGSCWMB94+94LGSCWMB95+95LGSCWMBI6+96LGSCWMB97+97LGSCWMB98+98
LGSCWMB99+99LGSCWMCO00+0LGSCWMCO1+1LGSCWPS50+2LGSCWPS51+3LGSCWPS52+4LGSCWPTO7+7LGSCWPTO8+8LGSCWPTO9+9LGSCWMC05+1474
LGSCWMC06+6LGSCWMCO7+7LGSCWMC08+8LGSCWMCO9+9LGSCWMC10+10LGSCWMC11+11
LGSCWMC12+12LGSCWMC13+13LGSCWMC14+14LGSCWMC15+15LGSCWMC16+16LGSCWMC17+17LGSCWMC18+18LGSCWMC19+19LGSCWMC20+20
LGSCWMC21+21LGSCWMC22+22LGSCWMC23+23LGSCWPS53+24LGSCWPS54+25LGSCWPS55+26LGSCWPT10+10LGSCWPT11+11LGSCWPT12+12LGSCWMC27+336
LGSCWMC28+28LGSCWMC29+29LGSCWMC30+30LGSCWMC31+31LGSCWMC32+32LGSCWMC33+33
LGSCWMC34+34LGSCWMC35+35LGSCWMC36+36LGSCWMC37+37LGSCWMC38+38LGSCWMC39+39LGSCWMC40+40LGSCWMC41+41LGSCWMC42+42
LGSCWMC43+43LGSCWMC44+44L.GSCWMC45+45LGSCWPS56+46LGSCWPS57+57LGSCWPS58+58LGSCWPT13+13LGSCWPT14+14LGSCWPT15+15LGSCWMC49+798
LGSCWMC50+50LGSCWMC51+51LGSCWMC52+52LGSCWMC53+53LGSCWMC54+54LGSCWMC55+55
LGSCWMC56+56LGSCWMC57+57LGSCWMC58+58LGSCWMC59+59LGSCWMC60+60LGSCWMC61+61LGSCWMC62+62LGSCWMC63+63LGSCWMC64+64
LGSCWMC65+65LGSCWMC66+66LGSCWMC67+67LGSCWPS59+68LGSCWPS60+69LGSCWPS61+61LGSCWPT16+16LGSCWPT17+17LGSCWPT18+18LGSCWMC71+1260
LGSCWMC72+72LGSCWMC73+73LGSCWMC74+74LGSCWMC75+75LGSCWMC76+76LGSCWMC77+77
LGSCWMC78+78LGSCWMC79+79LGSCWMC80+80LGSCWMC81+81LGSCWMC82+82LGSCWMC83+83LGSCWMC84+84LGSCWMC85+85LGSCWMC86+86
LGSCWMC87+87LGSCWMC88+88LGSCWMC89+89LGSCWPS62+90LGSCWPS63+91LGSCWPS64+92LGSCWPT19+19LGSCWPT20+20LGSCWPT21+21LGSCWMC93+1722
LGSCWMC94+94LGSCWMCI95+95LGSCWMC96+96LGSCWMCI97+97LGSCWMCI98+98LGSCWMCI99+99
LGSCWMDOO0+0LGSCWMDO01+1LGSCWMDO02+2LGSCWMDO03+3LGSCWMD04+4LGSCWMDO05+5LGSCWMDO06+6LGSCWMDO07+7LGSCWMDO08+8
LGSCWMDO09+9LGSCWMD10+10LGSCWMD11+11LGSCWPS65+12LGSCWPS66+13LGSCWPS67+14LGSCWPT22+22LGSCWPT23+23LGSCWPT24+24LGSCWMD15+684
LGSCWMD16+16LGSCWMD17+17LGSCWMD18+18LGSCWMD19+19LGSCWMD20+20LGSCWMD21+21
LGSCWMD22+22LGSCWMD23+23LGSCWMD24+24LGSCWMD25+25LGSCWMD26+26LGSCWMD27+27LGSCWMD28+28LGSCWMD29+29LGSCWMD30+30
LGSCWMD31+31LGSCWMD32+32LGSCWMD33+33LGSCWPS68+68LGSCWPS69+69LGSCWPS70+70LGSCWPT25+25LGSCWPT26+26LGSCWPT27+27LGSCWMD37+546
LGSCWMD38+38LGSCWMD39+39LGSCWMD40+40LGSCWMD41+41LGSCWMD42+42LGSCWMD43+43
LGSCWMD44+44LGSCWMD45+45LGSCWMD46+46LGSCWMD47+47LGSCWMD48+48LGSCWMD49+49LGSCWMD50+50LGSCWMD51+51LGSCWMD52+52
LGSCWMD53+53LGSCWMD54+54LGSCWMD55+55LGSCWPS71+71LGSCWPS72+72LGSCWPS73+73LGSCWPT28+28LGSCWPT29+29LGSCWPT30+30LGSCWMD59+1008
LGSCWMD60+60LGSCWMD61+61LGSCWMD62+62LGSCWMD63+63LGSCWMD64+64LGSCWMD65+65
LGSCWMD66+66LGSCWMD67+67LGSCWMD68+68LGSCWMD69+69LGSCWMD70+70LGSCWMD71+71LGSCWMD72+72LGSCWMD73+73LGSCWMD74+74
LGSCWMD75+75LGSCWMD76+76LGSCWMD77+77LGSCWPS74+74LGSCWPS75+75LGSCWPS76+76LGSCWPT31+31LGSCWPT32+32LGSCWPT33+33LGSCWMD81+1470
LGSCWMD82+82LGSCWMD83+83LGSCWMD84+84LGSCWMD85+85LGSCWMD86+86LGSCWMD87+87




LGSCWMD88+88LGSCWMD89+89LGSCWMD90+90LGSCWMD91+91LGSCWMD92+92LGSCWMD93+93LGSCWMD94+94LGSCWMD95+95LGSCWMD96+96
LGSCWMD97+97LGSCWMD98+98LGSCWMD99+99LGSCWPS77+77LGSCWPS78+78LGSCWPS79+79LGSCWPT34+34LGSCWPT35+35LGSCWPT36+36LGSCWMEQ03+1632
LGSCWMEOQO4+4LGSCWMEO5+5LGSCWMEO06+6LGSCWMEO07+7LGSCWMEO08+8LGSCWMEQ9+9
LGSCWME10+10LGSCWME11+11LGSCWME12+12LGSCWME13+13LGSCWME14+14LGSCWME15+15LGSCWME16+16LGSCWME17+17LGSCWME18+18
LGSCWME19+19LGSCWME20+20LGSCWME21+21LGSCWPS80+80LGSCWPS81+81LGSCWPS82+82LGSCWPT37+37LGSCWPT38+38LGSCWPT39+39LGSCWME25+294
LGSCWME26+26LGSCWME27+27LGSCWME28+28LGSCWME29+29LGSCWME30+30LGSCWME31+31
LGSCWME32+32LGSCWME33+33LGSCWME34+34LGSCWME35+35LGSCWME36+36LGSCWME37+37LGSCWME38+38LGSCWME39+39LGSCWME40+40
LGSCWME41+41LGSCWME42+42LGSCWME43+43LGSCWPS83+44LGSCWPS84+45LGSCWPS85+46LGSCWPT40+40LGSCWPT41+41LGSCWPT42+42LGSCWME47+756
LGSCWME48+48LGSCWME49+49LGSCWMES50+50LGSCWMES51+51LGSCWMES2+52LGSCWMES3+53
LGSCWME54+54LGSCWMES5+55LGSCWMES6+56LGSCWMES7+57LGSCWMES8+58LGSCWMES59+59LGSCWME60+60LGSCWME61+61LGSCWMEG2+62
LGSCWMEG3+63LGSCWME64+64LGSCWMEGB5+65LGSCWPS86+66LGSCWPS87+67LGSCWPS88+68LGSCWPT43+43LGSCWPT44+44LGSCWPT45+45LGSCWME69+1218
LGSCWME70+70LGSCWME71+71LGSCWME72+72LGSCWME73+73LGSCWME74+74LGSCWME75+75
LGSCWME76+76LGSCWME77+77LGSCWME78+78LGSCWME79+79LGSCWME80+80LGSCWME81+81LGSCWME82+82LGSCWME83+83LGSCWME84+84
LGSCWME85+85LGSCWME86+86LGSCWME87+87LGSCWPS89+88LGSCWPS90+89LGSCWPS91+90LGSCWPT46+46LGSCWPT47+47LGSCWPT48+48LGSCWME91+1680
LGSCWMES2+92LGSCWME93+93LGSCWMES4+94LGSCWME95+95LGSCWMES6+96LGSCWMES7+97
LGSCWMES98+98LGSCWME99+99LGSCWMF00+0LGSCWMFO01+1LGSCWMF02+2LGSCWMF03+3LGSCWMF04+4LGSCWMF05+5LGSCWMF06+6
LGSCWMF07+7LGSCWMF08+8LGSCWMF09+9LGSCWPS92+10LGSCWPS93+11LGSCWPS94+12LGSCWPT49+49LGSCWPT50+50LGSCWPT51+51LGSCWMF13+842
LGSCWMF14+14LGSCWMF15+15LGSCWMF16+16LGSCWMF17+17LGSCWMF18+18LGSCWMF19+19
LGSCWMF20+20LGSCWMF21+21LGSCWMF22+22LGSCWMF23+23LGSCWMF24+24LGSCWMF25+25LGSCWMF26+26LGSCWMF27+27LGSCWMF28+28
LGSCWMF29+29LGSCWMF30+30LGSCWMF31+31LGSCWPS95+32LGSCWPS96+33LGSCWPS97+34LGSCWPT52+52LGSCWPT53+53LGSCWPT54+54LGSCWMF35+504
LGSCWMF36+36LGSCWMF37+37LGSCWMF38+38LGSCWMF39+39LGSCWMF40+40LGSCWMF41+41
LGSCWMF42+42LGSCWMF43+43LGSCWMF44+44LGSCWMFA45+45LGSCWMF46+46LGSCWMF47+47LGSCWMF48+48LGSCWMF49+49LGSCWMF50+50
LGSCWMF51+51LGSCWMF52+52LGSCWMF53+53LGSCWPS98+54LGSCWPS99+55LGSCWPTO0+56LGSCWPT55+55LGSCWPT56+56LGSCWPT57+57LGSCWMF57+966
LGSCWMF58+882LGSCWMF59+900LGSCWMF60+918LGSCWMF61+936LGSCWMF62+954LGSCWMF63+972
LGSCWMF64+890LGSCWMF65+908LGSCWMF66+826LGSCWMF67+844LGSCWMF68+862LGSCWMF69+880LGSCWMF70+898LGSCWMF71+916LGSCWMF72+934
LGSCWMF73+952LGSCWMF74+870LGSCWMF75+888LGSCWPT01+806LGSCWPT02+824LGSCWPT03+842LGSCWPT58+58LGSCWPT59+59LGSCWPT60+60LGSCWMF79+18702
LGSCWM616+13199LGSCWM617+13199LGSCWM618+13199LGSCWM619+39597

LGSCWM620+26400LGSCWM621+26400LGSCWM622+26400LGSCWM623+79200

LGSCWM624+13199LGSCWM625+13199LGSCWM626+13199LGSCWM627+39597

LGSCWMF80+0LGSCWMF81+1LGSCWMF82+2LGSCWMF83+3

LGSCWMF84+4LGSCWMF85+5LGSCWMF86+6LGSCWMF87+15

LGSCWM632+13199LGSCWM633+13199LGSCWM634+13199LGSCWM635+39597

LGSCWR832+13199LGSCWR833+13199LGSCWR834+13199LGSCWR835+39597

LGSCWM636+26400LGSCWM637+26400LGSCWM638+26400LGSCWM639+79200

LGSCWM640+26400LGSCWM641+26400LGSCWM642+26400LGSCWM6E43+79200

LGSCWM644+13199LGSCWM645+13199LGSCWM646+13199LGSCWM6E47+39597

LGSCWM648+26400LGSCWM649+26400LGSCWM6E50+26400LGSCWM6E51+79200

LGSCWM652+13199LGSCWM653+13199LGSCWM6E54+13199LGSCWM6E55+39597

LGSCWMF88+8LGSCWMF89+9LGSCWMF90+0LGSCWMF91+17

LGSCWMF92+4LGSCWMF93+5LGSCWMF94+6LGSCWMF95+15

26




LGSCWM660+13199LGSCWM661+13199LGSCWM6E62+13199LGSCWM6E63+39597
LGSCWR836+13199LGSCWR837+13199LGSCWR838+13199LGSCWR839+39597
LGSCWM664+26400LGSCWM665+26400LGSCWM6E66+26400LGSCWM667+79200
LGSCWM668+26400LGSCWM669+26400LGSCWM6E70+26400LGSCWM6E71+79200
LGSCWM672+264008LGSCWM6E73+264012LGSCWM674+264006LGSCWM6E75+792026
LGSCWM676+150LGSCWM677+187

LGSCWM678+225LGSCWM679+386

LGSCWM680+380LGSCWM681+439

LGSCWM682+790LGSCWM6E83+105

LGSCWM684+350LGSCWM685+650

LGSCWM686+275LGSCWM687+340

LGSCWM688+2170LGSCWM689+2107
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How to create a FR2004C Text file from a spreadsheet

Step 1. Create a spreadsheet with a layout similar to the FR2004C report form, along with

its corresponding Cell identifiers and its data values for each item on the FR2004C report form.
You should skip those rows on the form that doesn’t contain cells to be filled-in.
A sample picture of a portion of the FR2004C report is displayed below:

B [ D F G H | J K L M
1
2
3
4 Uncleared Bilateral
5 Spedified General
j Gvernight and Continuing Term Agreements {less than 30 days) Term Agreements (30 days or greater) Overnight and Continuing Term Agreements {less than 30 days)
8 1 2 3 4 5
9 1 Repurchase Agreements Cell Identifier Col 1 Value Cell Identifier Col 2Value Cell Identifier Col 3 Value Cell Identifier Col 4 Value Cell Identifier Col 5 Value
10 1a U.S. Treasury Securities (excluding TIPS) LGSCWMB62 1797|LGSCWNMB63 1241)|LGSCWMB64 908|LGSCWMB6S 23|LGSCWMB66 1328
1" 1b U.S. Treasury Inflation-Protected Securities(TIPS) LGSCWMB34 664|LGSCWMB35 586|LGSCWMBS6 1298|LGSCWMB87 961|LGSCWNMB83 1800
12 1¢ Federal Agency and GSE Securities (excluding MBS) LGSCWNC06 1581|LGSCWMCO7 1732|LGSCWMCO8 1476|LGSCWMCO9 262|LGSCWNIC10 948
13 1d Federal Agency and GSE Residential MBS LGSCWMC28 1745|L.GSCWMC29 1518|LGSCWMC30 410|LGSCWMC31 1214|LGSCWMC32 1018
14 1le Federal Agency and GSE CMBS LGSCWMC50 861|LGSCWMC51 610|LGSCWMC52 1388|LGSCWMCS3 910|LGSCWMC54 1552
15 1f Corporate Debt LGSCWMC72 102|LGSCWMCT73 1703|LGSCWMC74 100|LGSCWMC75 A474|LGSCWNMCT6 1175
16 1g Asset-backed Securities LGSCWMC94 463|LGSCWMCS5 619|LGSCWMCI6 840|LGSCWMC97 223|LGSCWMC98 1458
17 1h Equities LGSCWMD16 186|LGSCWMD17 479|LGSCWNMD18 1553|LGSCWMD19 406|LGSCWND20 1259
18 1i Other LGSCWMD38 1917|LGSCWMD39 321|LGSCWMD40 1714|LGSCWMD41 49|LGSCWMD42 176
19 2 Reverse
20 2a U 5. Treasury Securities (excluding TIPS) LGSCWMD6G0 544|LGSCWMD6L 285|LGSCWMD62 1557|LGSCWMD63 1269|LGSCWMD64 1248
21 2b U.S. Treasury Inflation-Protected Securities(TIPS) LGSCWMD82 1693|LGSCWMDS&3 517|LGSCWMD84 558|LGSCWMDS85 1825|LGSCWMD86 1538
22 2c Federal Agency and GSE Securities (excluding MBS) LGSCWMED4 1899|LGSCWMEDS 592|LGSCWMEDG 485|LGSCWMEQ7 437|LGSCWMEOS 882
23 2d Federal Agency and GSE Residential MBS LGSCWME26 1565|LGSCWME27 1748|LGSCWME28 609|LGSCWME29 928|LGSCWME30 798
24 2e Federal Agency and GSE CMBS LGSCWME43 1634|LGSCWME49 1799|LGSCWMES0 1114|LGSCWME51 1673|LGSCWMES2 383
25 2f Corporate Debt LGSCWME70 1462|LGSCWMET1 1189|LGSCWMET2 1369|LGSCWMET3 1951|LGSCWME74 1777|
26 2g Asset-backed Securities LGSCWMES2 1725|LGSCWMES3 1344|LGSCWMES4 895|LGSCWMEIS 1808|LGSCWMESE 797
27 2h Equities LGSCWMF14 1052|LGSCWMF15 26|LGSCWMF16 1481|LGSCWMF17 1175|LGSCWMF18 1209
28 2i Other LGSCWMF36 906|LGSCWMF37 755|LGSCWMF38 234|LGSCWMF39 415|LGSCWMF40 123
29 3 Total [lines 1-2) LGSCWMF58 21796|LGSCWMF59 17064[LGSCWMF60 17989 |LGSCWMF61 16003 [LGSCWMF62 19469
30
31
;; Gvernight and Continuing Term Agreements {less than 30 days) Term Agreements (30 days or greater) Total
34 1 2 3 4
35 4 Other Financing Activity-Securities Lent cell Identifier Col 1 value cell Identifier Col 2 value cell identifier Col 3 value cell Identifier Col 4 value
36 4a U 8. Treasury Securities {excluding TIPS) LGSCWM6E16 981[LGSCWMB17 1492|LGSCWMG18 1421|LGSCWMB19 3894 4.a.
37 | 4b U.S. Treasury Inflation-Protected Securities{TIPS] LGSCWMB20 1680|LGSCWM621 1122|L.GSCWM6E22 138|LGSCWM623 2940 4.b.
38 4c Federal Agency and GSE Securities (excluding MBS) LGSCWM6E24 1795|LGSCWM625 1635|LGSCWM626 1633|LGSCWME27 5063] 4.c.
39 4d Federal Agency and GSE Residential MBS LGSCWMF80 1376|LGSCWMF8L 316|LGSCWNMF32 932|LGSCWMF&3 2624] 4a.d.
40 4e Federal Agency and GSE CMBS LGSCWMF34 620|LGSCWMF85 142|LGSCWMF86 1988 |LGSCWMF87 2750
4 4f Corporate Debt LGSCWM632 1362|LGSCWM6B33 978|LGSCWM634 66|LGSCWM635 2406
42 4z Asset-backed Securities LGSCWR832 623|LGSCWRE33 968|LGSCWRS34 977|LGSCWRS35 2568
43 4h Equities LGSCWM636 492|LGSCWMB37 399|LGSCWM638 925|LGSCWM639 1816
44 4i Other LGSCWMB40 1567|LGSCWMB41 364|LGSCWNMB42 829|LGSCWME43 2760
45 |5 Other Financing Activity-Securities Borrowed
46 5a U.S. Treasury Securities (excluding TIPS) LGSCWMB44 1528|LGSCWME45 988|LGSCWMB46 1733|LGSCWM6E47 4249
47 5b U.S. Treasury Inflation-Protected Securities(TIPS) LGSCWME48 1002|LGSCWM6E49 589|LGSCWME50 572|LGSCWM651 2163
48 Sc Federal Agency and GSE Securities (excluding MBS) LGSCWMB52 990|LGSCWMB53 1380|LGSCWME54 1109|LGSCWME55 3479
45 5d Federal Agency and GSE Residential MBS LGSCWMF38 1333|LGSCWMF8S 493|LGSCWMF90 1071|LGSCWMFI1 2897]
50 Se Federal Agency and GSE CMBS LGSCWMF92 1177|LGSCWMF93 699|LGSCWMF94 539|LGSCWMF95 2415
51 5f Corporate Debt LGSCWMB60 1344|LGSCWMB61 974|LGSCWMB62 356|LGSCWM663 2674
52 5g Asset-backed Securities LGSCWR836 841|LGSCWR837 744|LGSCWRS38 602|LGSCWRS839 2187
53 5h Equities LGSCWM6G64 141|LGSCWM6B65 107 |LGSCWMB66 467|LGSCWME67 715]
54 5i Other LGSCWMB68 771|LGSCWME6S 1397|LGSCWMGE70 1794|LGSCWM6E71 3962 AN
55 |6 Total (lines 4-5) LGSCWMGE72 19623 |LGSCWME73 14787|LGSCWMGE74 17152 |LGSCWM6E75 51562| 6.
56
57
58 Fails to receive Fails to deliver
59 1 2
60 |7 Aggregate Fails
61 73 U.S. Treasury Securities(excluding TIPS) LGSCWMGE76 1299|LGSCWM677 540| 7.a.
52 7b U5 Treasury Inflation-Protected Securities(TIPS) LGSCWME78 193[LGSCWM679 260] 7.b.
63 Jc Federal agency and GSE Securities(excluding MBS) LGSCWMGES0 135|LGSCWM681 389 7.c
64 7d Federal agency and GSE MBS LGSCWM6E32 1845|LGSCWM683 643 7.d.
65 7e Other MBS LGSCWM634 1108|LGSCWME6E85 1788} 7.e.
66 7f Corporate securities LGSCWM6B36 385|LGSCWM6B87 1585 7.f.
67 8Total (Line 7) LGSCWM6E88 4365[LGSCWMBE89 5210] 8.
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Step 2. Once the entire report form is populated on a spreadsheet and the data values have been entered, it is time to
format all of your entries from the first Cell Identifier and Value up to and including the last Cell Identifier and
Value into a Reporting Central required format.

To accomplish this the following technique may be used
- select cells starting with the first Cell Identifier and Value (starting with the first Cell Identifier row/column)
up to the last Cell Identifier and Value (ending with the last Value row/column).

- paste selection to another spreadsheet and save it in *.txt file:
On the spreadsheet file: do a File > Save As, select Text (Tab delimited) in the Save
as type section. Type a name for the file and click the Save button. Then click OK and
Yes to the two MS Excel prompts.

- Ifyou open the text file, you should see something like this:

File Edit Fermat View Help

|LGsCvwMBs2 1797 LGSCWMBE3 1241 LGSCWMBSE4 908 LGSCWMBES 23 LGSCWMBE6 1328 LGSCWMBET 362 LGSCWMBEE 1423 LGSCWMBE9 a7 LGSCWMBT70 1876 LGSCWMBT1 1310 LGSCWMBT72 408 LGSCY
LGSCWMBS4 664 LGSCWMBBS 586 LGSCWMBS6 1296 LGSCWMBET 961 LGSCWMBs8 1800 LGSCWMBBY 1664 LGSCWMBI0 301 LGSCWMBS1 1044 LGSCWMB92 918 LGSCWMB93 766 LGSCWMB94 116 LGSCY
LGSCWMC06 1581 LGSCwWMCOT 1732 LGSCWMC08 1476 LGSCWMC09 262 LGSCWMC10 948 Lescwmc 1778 LGSCWMC12 1073 LGSCWMC13 877 LGSCWMC14 178 LGSCWMC1a 44 LGSCWMC16 1904 LGSCY
LGSCWMC28 1745 LGSCWMC29 1618 LGSCWMC30 410 LGSCWMC31 1214 LGSCWMC32 1018 LGSCWMC33 828 LGSCWMC34 1869 LGSCWMC34 772 LGSCWMC36 45 LGSCWMC3T 13 LGSCWMC38 1969 LGSCY
LGSCWMCE0 861 LGSCWMCE1 610 LGSCWMC52 1388 LGSCWMCE3 910 LGSCWMCa4 1662 LGSCWMCES 894 LGSCWMCE6 788 LGSCWMCET 1907 LGSCWMC58 1860 LGSCWMCE9 1406 LGSCWMCE0 889 LGSCY
LGSCWMCT2 102 LGSCWMCT3 1703 LGSCWMCT4 100 LGSCWMCTE 474 LGSCWMCT6 176 LGSCWMCTT 703 LGSCWMCT8 683 LGSCWMCT9 1099 LGSCWMCB0 1890 LGSCWMCE1 1248 LGSCWMCB2 580 LGSCY
LGSCWMC94 463 LGSCWMC35 619 LGSCWMC96 840 LGSCwMCaT 223 LGSCWMC98 1458 LGSCWMCI9 1684 LGSCWMDO00 286 LGSCWMDO01 1627 LGSCWMD02 1989 LGSCWMDO03 1693 LGSCWMD04 662 LGSCY
LGSCWMD16 186 LGSCWMD17 479 LGSCWMD18 1653 LGSCWMD19 408 LGSCWMD20 1269 LGsCwmD21 1679 LGSCWMD22 102 LGSCWMD23 12 LGSCWMD24 1948 LGSCWMD25 1978 LGSCWMD26 1626 LGSCY
LGSCWMD38 1917 LGSCWMD39 kgl LGSCWMD40 1714 LGSCWMD41 49 LGSCWMD42 176 LGSCWMD43 1211 LGSCWMD44 9 LGSCWMD44 1453 LGSCWMD46 345 LGSCWMD4T 886 LGSCWMD48 1838 LGSCY
LGSCWMDB0 544 LGSCWMDE1 285 LGSCWMD62 1657 LGSCWMDE3 1269 LGSCWMDB4 1248 LGSCWMD65 a7 LGSCWMDE6 1706 LGSCWMDGET 1029 LGSCWMDE8 1716 LGSCWMD69 424 LGSCWMD70 23 LGSCY
LGSCWMDs2 1693 LGSCWMDB3 817 LGSCWMDs4 568 LGSCWMDBE 1825 LGSCWMDs6 1638 LGSCWMDBT 50 LGSCWMDBE 1869 LGSCWMDg9 133 LGSCWMDS0 1676 LGSCWMD91 988 LGSCWMD92 563 LGSCY
LGSCWMED4 1399 LGSCWMEDS 592 LGSCWMEDS 485 LGSCWMEODT 437 LGSCWMED8 882 LGSCWMEQS 637 LGSCWME10 651 LGSCWMET 333 LGSCWME12 1217 LGSCWME13 394 LGSCWME14 266 LGSCV
LGSCWME26 1565 LGSCWME27 1748 LGSCWME28 609 LGSCWME29 928 LGSCWME30 798 LGSCWME31 154 LGSCWME32 1465 LGSCWME33 1516 LGSCWME34 433 LGSCWME35 213 LGSCWME36 748 LGSCV
LGSCWME48 1634 LGSCWME49 1799 LGSCWMES0 1114 LGSCWMES1 1673 LGSCWMES52 383 LGSCWMES3 447 LGSCWME5S4 1756 LGSCWMESS 109 LGSCWME56 176 LGSCWMEST 562 LGSCWME58 1303 LGSCV
LGSCWMET0 1462 LGSCWMET1 189 LGSCWMET2 1369 LGSCWMET3 1951 LGSCWMET4 1777 LGSCWMET5 1073 LGSCWMET6 1183 LGSCWNETT 994 LGSCWMET8 1935 LGSCWMETS 1924 LGSCWMEBD 1786 LGSCV
LGSCWMES2 1725 LGSCWMES3 1344 LGSCWMES4 895 LGSCWMESS 1808 LGSCWMES6 797 LGSCWMEST 1873 LGSCWMES8 1652 LGSCWMES9 1098 LGSCWMF00 1253 LGSCWMFO1 595 LGSCWMF02 257 LGSCV
LGSCWMF14 1052 LGSCWMF15 26 LGSCWMF16 1481 LGSCWMF1T 178 LGSCWMF18 1209 LGSCWMF19 609 LGSCWMF20 1208 LGSCWMF21 1712 LGSCWMF22 1000 LGSCWMF23 372 LGSCWMF24 1379 LGSCV
LGSCWMF36 906 LGSCWMF37 785 LGSCWMF38 234 LGSCWMF39 415 LGSCWMF40 123 LGSCWMF41 1485 LGSCWMF42 408 LGSCWNMF43 1211 LGSCWMF44 1706 LGSCWNMF45 1853 LGSCWMF46 854 LGSCV
LGSCWMF5S 21796 LGSCWMF59 17064  LGSCWMFG0 17989  LGSCWMFG1 16003 LGSCWMFG2 19469 LGSCWMFG3 17945 LGSCWMF64 18401 LGSCWMF&5 16953 LGSCWMFG6 22050  LGSCWMF6T 16786 LGSCWMFES 18051 LGSCV
LGSCWMB16 981 LGSCWME17 1492 LGSCWMB18 1421 LGSCWME19 3894

LGSCWMB20 1680 LGSCWME21 122 LGSCWMB22 138 LGSCWM623 2940

LGSCWME24 1785 LGSCWM625 1635 LGSCWMB26 1633 LGSCWME27 5063

LGSCWMF80 1376 LGSCWMF&1 316 LGSCWMF82 932 LGSCWMF83 2624

LGSCWMF84 620 LGSCWMF85 142 LGSCWMF86 1988 LGSCWMF8T 2750

LGSCWM6B32 1362 LGSCWM6E33 978 LGSCWM634 66 LGSCWMGE35 2406

LGSCWRE32 623 LGSCWRS833 968 LGSCWRE34 77 LGSCWR835 2568

LGSCWM636 492 LGSCWMGB37 399 LGSCWM638 925 LGSCWM6E39 1816

LGSCWMB40 1567 LGSCWM6E41 364 LGSCWM6B42 829 LGSCWM6G43 2760

LGSCWM6B44 1528 LGSCWM645 988 LGSCWM646 1733 LGSCWMGB47 4249

LGSCWM6B48 1002 LGSCWM6E49 589 LGSCWMB50 572 LGSCWME51 2163

LGSCWM652 990 LGSCWME53 1380 LGSCWM654 1109 LGSCWME55 3479

LGSCWMFEs 1333 LGSCWMFg9 493 LGSCWMFS0 1071 LGSCWMF91 2897

LGSCWMF92 177 LGSCWMF93 699 LGSCWMF94 639 LGSCWMF95 s

LGSCWMEE0 1344 LGSCWMBE61 974 LGSCWME62 366 LGSCWME63 2674

LGSCWRE36 81 LGSCWRE37 744 LGSCWRE38 602 LGSCWR839 2187

LGSCWMB64 141 LGSCWME65 107 LGSCWMB66 467 LGSCWMBET 715

LGSCWMB68 ™ LGSCWME6S 1397 LGSCWMBT70 1794 LGSCWMET1 3962

LGSCWMBT72 19623  LGSCWM6T3 14787 LGSCWM674 17162 LGSCWMETS 51562

LGSCWMET6 1299 LGSCWMETT 540

LGSCWM678 193 LGSCWM6ET9 260

LGSCWM6B80 135 LGSCWM6E81 389

LGSCWM6B82 1845 LGSCWM6E83 648

LGSCWM684 1108 LGSCWM6E85 1788

LGSCWM686 385 LGSCWMGE8T 1585

LGSCWM688 4965 LGSCWM6E89 5210
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- use “Replace All” for the following: “<tab>" to “+” and after that “+L” to “L” to see something like that:

File Edit Format View Help

_GSCWMB62+1797LGSCWMB6E3+1241LGSCWNMBE4+908L GSCWMBE5+23L GSCWNMB66+1328L GSCWMBET +362L GECVWMB6ES+1423L GSCWMB6E3+27L GSCWMBT0+1876L GSCWMBT71+1310LGSCWMBT2+408L GSCWMBT3+1132L GSCWMBT74+1817LGSCWMBT75+12€
_GSCWMBB4+664L GSCWMB85+586L GSCYWMBB6+1298L GSCWMBBT+961LGSCWNMBBS+1800LGSCWMB89+1664L GECWMBI0+301LGSCWMBI1+1044L GSCWIMBI2+918L GSCWMBI3+765L GSCYWMB4+1116LGSCWMBI5+1194L GSCWMB6+1334L GSCWMBAT+15
_GECWMC06+1581LGSCWMCO7+1732LGSCWMC08+1476LGSCWMC09+262LGSCWMC10+948LGSCWMC11+1775LGSCWMC12+1073LGSCWMC13+877LGSCWMC14+178LGSCWMC15+44LGSCWMC16+1304LGSCWMC17+1775LGECWMC18+1148LGSCWMC19+18
_GSCWMC28+1745LGSCWMC29+1518LGSCWMC30+410LGSCWMC31+1214LGSCWMC32+1018LGSCWMC33+828LGSCWMC34+1869LGSCWMC35+772LGSCWMC36+45LGSCWMC3T+131LGSCWMC38+1969LGSCWMC39+316LGSCWMCA0+502L GSCWMCA1+766L
_GSCWMCH0+861LGSCWMCE1+610LGSCWMCE2+1388LGSCWMCE3+910LGSCWMCE4+1552L GSCWMCE5+894LGSCWMCE6+788LGSCWMCET+1907LGSCWMCE8+1850LGSCWMCE9+1406LGSCWMCE0+889LGSCWMCE1+712LGSCWMCE2+537LGSCWMCE3+410L
-GSCWMCT2+102LGSCWMCT3+1703LGSCWMCT4+100LGSCWMCT5+474LGSCWMCTE+1175LGSCWMCT7+703LGSCWMCT8+683LGSCWMCT9+1099LGSCWMCB0+1890LGSCWMCE1+1248LGSCWMCB2+580LGSCWMCE3+550LGSCWMCB4+844LGSCWIMTB5+26LC
_GSCWMC94+463L GSCWMCI5+613LGSCYMCI6+840LGSCWMCIT+223L GSCWMCIB+1458L GSCWMCI9+1684L GSCYMDO0+286L GSCWMDO1+1627LGSCWMD02+1989L GSCWMD03+1693LGSCWMD04+652L GSCWMD05+282L GSCWMD06+1941LGSCWMDOT7 +122
_GSCWMD16+186LGSCWMD17+478LGSCWMD18+1553LGSCWMD19+406L GSCWMD20+1259L GSCWMD21+1579LGSCWMD22+102L GSCWMD23+12L GSCWMD24+1945 GSCWMD25+1978L GSCYWMD26+1526L GSCWMD27+1540L GSCWMD28+332L GECWMD29+93~
_GSCWMD38+1917LGSCWMD39+321L GSCWMD40+1714L GSCWMD41+49L GSCWNMD42+176L GSCWMD43+1211LGSCWMD44+91LGSCWMD45+1453L GSCWMD46+345L GSCWMDA47+886L GSCWMD48+1838LGSCWMD49+1084LGSCWMD50+1557TLGSCWMD51+1404
_GSCWMD6B0+544L GSCWMDE1+285L GSCVWMDGE2+1557L GSCWMDB3+1269L GSCWMD6B4+1248L GSCWMDB5+217LGSCWMDEE+1706L GSCWMDE7+1029L GSCWMDGE8+1715L GSCWMDGE9+424L GSCWMDT0+23LGSCWMDT 1+696L GSCWMD72+536L GSCWMDT73+168¢
-GSCWMD82+1693LGSCWMDB3+617LGSCWMD84+558LGSCWMDB5+1825LGSCWMDB6+1538LGSCWMDET+50LGSCYWMDES+1859LGSCWMDBI+133LGSCWMDI0+1576LGSCWMDI1+98BLGSCYWMD92+553LGSCWMDI3+526L GSCWMD94+645LGSCWMDI5+1168L
-GSCWMED4+1899LGSCWMED5+592L GSCWMEDE+485LGSCWMEDT+437LGSCWMED8+882LGSCWMEN9+637LGSCWME10+651LGSCWME11+333LGSCWME12+1217LGSCWME13+394LGSCWME 14+ 266LGSCWME 15+480LGSCWME16+184LGSCWMENT+1407LG:
_GSCWME26+1565LGSCWME27+1748LGSCWMEZ28+609LGSCYWME29+928LGSCWME30+798LGSCWME31+1154LGSCWME32+1465LGSCWME33+1516LGSCWME34+433LGSCWME35+213LGSCWME36+748LGSCWMES7+411LGSCWME38+283LGSCWME39+863L
_GSCWME48+1634L GSCWME48+1799L GSCWMESLD+1114LGSCWMES1+1673L GSCWMES2+383L GSCWMES3+447L GSCWMES4+1766L GSCWMESS+108L GSCWMESL6+176LGSCWMEST+662L GSCWMES8+1303L GSCWMES9+1466L GSCYWMEG0+842L GSCWMEG1+99
_GSCWMET70+1462L GSCWMET71+1189LGSCWMET2+1369L GSCWMET73+1951LGSCWMET4+177T7LGSCWMET5+1073LGSCWMET6+1183L GSCWMETT+394L GSCWMET8+1935L GSCWMET79+1924L GSCWMESD+1786L GSCWMES1+984L GECWMES2+1506L GSCWMES
_GSCWME92+1725L GSCWMES3+1344L GSCWMES4+895l GSCWME95+1808L GSCWMEI6+797LGSCWMEST+1573LGSCWMESS+1552L GSCWMESI+1098L GSCWMF00+1253L GSCWMF01+595L GSCWMF02+257L GSCWMF03+240L GECWMF04+1755L GSCWMF05+17
_GSCWMF14+1052L GESCWMF15+26L GSCWMF 16+1481L GSCWMF17+1175LGSCWMF 18+1209L GSCWMF19+608L GECWMF20+1205L GSCWMF2141712LGSCWMF22+1000LGSCWIMF23+372L GSCWMF24+1378L GSCWMF25+948L GECWMF26+557L GSCWMF27+132L
-GSCWMF36+906LGSCWMF37+755LGSCWMF 38+234LGSCWMF39+415LGSCWMF40+123LGSCWMF41+1485L GSCWMF42+40BLGSCVWMF43+1211LGSCWMF44+1706LGSCYWMF45+1853LGSCWMF46+854LGSCWMF4T+593L GSCWMF48+1962LGSCWMF49+1319LC
-GSCWMF58+21796LGSCWMF59+17064LGSCWMFE0+17989LGSCWMFE1+16003LGSCWMFE2+19469LGSCWMFE3+17945LGSCWMFE4+18401LGSCWMFE5+16953LGSCWMFE6+22050LGSCWMFGT+16786LGSCWMFE8+18051LGSCWMFE9+14929LGSCWMFT0+18;
-GSCWME16+981LGSCWME17+1492LGSCWIME18+1421LGSCWME19+3894

_GSCWME20+1680LGSCWME21+1122LGSCWME22+138LGSCWME23+2940

_GSCWME24+1735L GSCWMB25+1635L GSCWM6E26+1633L GSCWMB27+5063

_GSCWMF80+1376L GSCWMF§1+316L GSCWMF82+932L GECWMF83+2624

_GSCWMF84+620L GSCYWMF85+142L GSCWMF86+1988L GSCWMFB7+2750

_GSCWMB32+1362L GSCWME33+978L GSCWIMBE34+66L GSCWMBE35+2406

_GSCWRB32+623L GSCWRE33+968L GECWRE34+977L GSCWRE35+2568

-GSCWME36+492L GSCWMBE3T7+399LGSCWME38+925LGSCVWME39+1816

_GSCWME40+1567LGSCWMB41+364LGSCWIME42+829LGSCWME43+2760

_GSCWME44+1528LGSCWMB45+988LGSCWIME46+1733LGSCWMB47+4249

_GSCWME48+1002LGSCWMB49+589LGSCWIMES0+572LGSCWME51+2163

-GSCWME52+990LGSCWME53+1380LGSCWIMES4+1109LGSCWIMEE5+3479

-GSCWMF88+1333LGSCWMF83+493LGSCWMFI0+1071ILGSCWMFI1+2897

_GSCWMF32+1177LGSCWMFI3+699LGSCWMF94+539L GSCWMF95+2415

_GSCWMB60+1344L GSCWMBE1+974L GSCWIMB62+356L GSCWMEE3+2674

_GSCWRB36+841LGSCWRE37+744L GECVWRE38+602L GSCWRS39+2187

_GSCWMB64+141LGSCWMBEE5+107LGSCWMBE6+467L GSCYWMBET+715

_GSCWMB68+77T1LGSCWMBEE9+1397LGSCWIMBET0+1794L GSCWMBT1+3962

_GSCWMGB72+19623LGSCWMB73+14787LGSCWMET4+17152L GSCWMBT5+51562

_GSCWMGB76+1239LGSCWMETT+540

_GSCWMGB78+193LGSCWMET9+260

-GSCWMEB0+135LGSCWMEE1+389

_GSCWMES2+1845LGSCWMEE3+648

-GSCWMEB4+1108LGSCWMEBS+1788

-GSCWMEBE+385LGSCWMEBT+1585

-GSCWMEBB+4965LGSCWMES9+5210
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Step 3. The last step, is adding the respondent ID, as-of-date and the report form name.
Open the newly created text file, place the cursor before the Cell Identifier on the first row of data and press the

return key to create an empty first row. Then type in your 10-digit respondent ID code immediately followed by
FR2004C and three blank spaces (Remember the report form name must be 10 characters long) and then the
report’s as-of-date (in the format of the date on the first line below.) Save the file and you’re done. Once you’re
done, your first row of data should look similar in format to the file below.

Eile Edit Format View Help

0123456789FR2004C  01-05-2022

LGSCWMBE2+1797LGSCWMBE3+1241LGSCWMBE4+908LGSCWMBES+23LGSCWMBEE+1328LGSCWMBET+362L GSCWMBE8+1423LGSCWMBEI+27LGSCWMBT0+1876LGSCWMBT7 1+1310LGSCWMBT2+408LGSCWMBT3+1132LGSCWMBT4
LGSCWMBS4+664LGSCWMBB5+586L GSCYWMBE6+1298LGSCWMBET+361LGSCWMBES+1800LGSCWMBE9+1664LGSCWMBS0+301LGSCWMB1+1044LGSCWMB92+918LGSCWMBY3+T765LGSCWMBI4+1116LGSCWMB95+1194LGSCWMBS
LGSCWMCO6+1581LGSCWMCO7+1732LGSCWMC08+1476LGSCWMC09+262LGSCWMC10+348LGSCWMC11+1775LGSCWMC1241073LGSCWMC13+877LGSCWMC14+178LGSCWMC 15+44LGSCWMC16+1904LGSCWMCT7+1775LGECWMC
LGSCWMC26+1745LGSCWMC23+1518LGSCWMC30+410LGSCWMC31+1214LGSCWMC32+1018LGSCWMC33+826LGSCWMC34+1868LGSCWMC35+TT2LGSCWMC36+45L GSCWMC37+131LGSCWMC36+1969L GSCWMC39+316LGSCWMC40
LGSCWMC50+861LGSCWMCE1+610LGSCYWMC52+1388LGSCWMCE3+910LGSCWMCH4+1552LGSCWMCH5+894LGSCWMCSE+788LGSCWMCET+1907LGSCWMCE8+1850LGSCWMC59+1406LGSCWMCE0+889LGSCWMCE1+712LGSCWMCE2
LGSCWMCT2+102LGSCWMCT3+1703LGSCWMCT4+100LGSCWMCT5+4TALGSCWMCTE+1175LGSCWMCTT+703LGSCWMCTE+663LGSCWMCT9+1099LGSCWMCB0+1890LGSCWMCE1+1248LGSCWMCE2+580LGSCWMCE3+550LGSCWIMCE4
LGSCWMC94+463LGSCWMCIS+619LGSCWMCIE+840LGSCWMCYY+223LGSCWMCIB+1458LGSCWMCI9+1684LGSCWMDO0+286LGSCWMD01+1627LGSCWMD02+1989LGSCWMD03+1693LGSCWMD04+652L GSCWMD05+282L GSCWMD06
LGSCWMDA6+186LGSCWMD17+478LGSCWMD18+1553LGSCWMD19+406LGSCWMD20+1259LGSCWMD21+1578LGSCWMD22+102LGSCWMD23+12L GSCWMD24+1848L GSCWMD25+1978LGSCWMD26+1526L GSCWMD27+154 0LGSCWNMD2
LGSCWMD38+1917LGSCWRD39+321LGSCWMD40+1714LGSCWMD41+49LGSCWMD42+176LGSCWMD43+1211LGSCWMD44+91LGSCWMD45+1453LGSCWMD46+345L GSCWMDA47+886LGSCWMD48+1838LGSCWMD49+1084LGSCWMDS0+
LGSCWMDEMEAALGSCWV‘T%1+285LGSCWMD52+1EETLGSCWMDGS+1259LGSCWMDEA+1248LGSCWMDGS+217LGSCWMDEE+1TUELGSCWMDGT+1029LGSCWMDEB+171SLGSCWMDGQ+424LGSCWMD7U+23LGSCWMD71+GQELGSCWMD72
LGSCWMD82+1693LGSC! 53+517LGSCWMD84+558LGSCWMDE5+1825L GSCWMDE6+1538LGSCWMDET+50LGSCWMDE8+1859LGSCWMDE9+133LGSCWMD90+1576LGSCWMD91+988LGSCWMD92+553L GSCWMD93+526LGSCWMD94+
LGSCWMED4+1699LGSCWME05+592L GSCWMEDG+485L GSCWMEDT+437LGSCWMEDS+882LGSCWMEDS+637TLGSCWME10+651LGSCWME11+333LGSCWME12+1217LGSCWME13+394L GSCWME14+266L GSCWME15+480LGSCWME16+18
LGSCWMEZ26+1565LGSCWME27+1748LGSCWMEZ28+609LGSCWME29+928L GSCWME30+798LGSCWME31+1154LGSCWME32+1465L GSCYWME33+1516LGSCWME34+433LGSCWME35+213LGSCWME36+T48LGSCWMEIT+411LGSCWME35
LGSCWME48+1634LGSCWMEA9+1799L GSCWMES0+1114LGSCWMES1+1673LGSCWMES2+383LGSCWMES3+447L GSCWMESA+1756LGSCWMESS+109LGSCWIMESE+176LGSCWMEST +562L GSCWMESS+1303LGSCWMES9+1466LGSCWME
LGSCWMET(0+1462LGSCWMET1+1189LGSCWMET2+1369LGSCWMET3+1951LGSCWMET4+177T7LGECWMETE+1073LGSCWMETE+1183LGSCWMETT+994LGSCWMETE+1935LGSCWMET9+1924LGSCWMES0+1786LGSCWMES1+384LGSCW
LGSCWMES2+1725LGSCWMEI3+1344L GSCWME94+895LGSCWMEIS+1808LGSCWMESE+7ITLGSCWMEIT+1573LGSCWMESE+1552LGSCWMEIS+1098LGSCWMF00+1253LGSCWMF01+595LGSCWMF02+257TLGSCWMFO3+240LGSCWMF(
LGSCWMF14+1052LGSCWMF15+26L GSCWMF16+1481LGSCWMF17+1175LGSCWMF18+1209LGSCWMF 19+609L GSCWIMF20+1205LGSCWMF21+1712LGSCWMF22+1000LGSCWMF23+372LGSCWMF24+1379LGSCWMF25+948LGSCWMF26
LGSCWMF36+906LGSCWMF37+755L GSCWMF38+234L GESCWMF39+415LGSCWMF40+123LGSCWMF41+1485LGSCWMF42+408LGSCWMF43+121MLGSCWMF44+1706LGSCWMF45+1853LGSCWMF46+854L GSCVWIMF4T7+593LGSCWMF48+1¢
LGSCWMF58+21796LGSCWMF58+17064L GSCWMFB0+17989LGSCWMFE1+16003LGSCWMFB2+19469L GSCWMFE3+17945L GSCWMF64+18401L GSCWMFG5+16853LGSCWMF66+22050L GSCWMFET+16786L GSCWMFE8+16051LGSCWMFBS-
LGSCWME16+981LGSCWME17+1492LGSCWME18+1421LGSCWMGE19+3894

LGSCWMG20+1680LGSCWMB21+1122L GSCWM622+138LGSCWMBE23+2340

LGSCWMB24+1795LGSCWMB25+1635LGSCWME26+1633LGSCWME27+5063

LGSCWMFB0+1376LGSCWMFB1+316LGSCWMFE2+932L GSCWMF83+2624

LGSCWMF84+620LGSCWMF85+142L GSCWMF86+1988LGSCWMFET+2750

LGSCWME32+1362LGSCWME33+978LGSCWME34+66LGSCWME35+2406

LGSCWRB32+623LGSCWRB33+36BLGSCWRE34+97TLGSCWRE35+2568

LGSCWMG36+492LGSCWME37+399LGSCWME38+925LGSCWME39+1816

LGSCWMG40+156TLGSCWMB41+364L GSCWMGE42+629L GSCWIME43+2760

LGSCWMB44+1528LGSCWMB45+988LGSCWMEB46+1733LGSCWMB4T+4249

LGSCWME48+1002LGSCWME49+589LGSCWMES0+572LGSCWIMES1+2163

LGSCWMB52+990LGSCWM6E53+1380LGSCWMG54+1109LGSCWMB55+3479

LGSCWMF88+1333LGSCVWMFE9+493LGSCWMFI0+1071ILGSCWMF91+2897

LGSCWMFI2+1177TLGSCWMFI3+699LGSCWMFI4+538L GSCWIMF95+2415

LGSCWMBB0+1344LGSCWMBE1+9T4LGSCWME62+356LGSCVWIMER3+2674

LGSCWRE36+841LGSCWRE37+744LGSCWRE38+602LGSCWRE39+2187

LGSCWM664+141LGSCWMB65+107TLGSCWMB66+46TLGSCWMGET+T15

LGSCWME68+771LGSCWMBEEI+1397LGSCWMET0+1794LGSCWMET1+3962

LGSCWMGT2+19623L GSCWIMET3+14787LGSCWMET4+17162L GSCWMGET5+51562

LGSCWMBTE+1299LGSCWMBTT+540

LGSCWMET78+193LGSCWMET9+260

LGSCWMGB0+135LGSCWMGE81+389

LGSCWME82+1845LGSCWMBE3+648

LGSCWM684+1108LGSCWMEB5+1788

LGSCWMB86+385LGSCWMBEBT+1585

LGSCWME83+4965LGSCWMBEI+5210

Now you can go ahead and submit this text file to Reporting Central.
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File Format for FR2004WI (Effective from 01/03/2022)

Report Header Record for FR2004WI

The Report Header Record must be the first record in the file.

Field Length  Type
Report Institution ID 10 NUM
Report Name 10 ALPHA
Report As-of-date 10 NUM

Report Data Record for FR2004WI

Value/Description

10-digit respondent identifier
‘FR2004WT’ followed by two blanks

10-digit date (MM-DD-YYYY) which represents the
as-of-date of the report

There must be one Report Data Record for each line of the report form.

Field Length
Line Identifier 9

Type
ALPHA

Value/Description

L followed by 8-character Line Identifier of the
line of the report form: “MDRM” ID for the
FR2004W!I form (4-char): GSWI and the first field
of the corresponding line “MDRM” (4-char)
(GSWI11962-GSWIM694)

— see next section of this document for a List of Line
Identifiers values.

The next pair of fields (the separator and the data value) occurs 1 time, once for each data column
of the report, in the case of the FR2004WI report, there are only two columns per Line identifier.

Field Length Type
+ 1 ALPHA
Data Value 0-9 NUM

Value/Description

‘+’ plus sign, used as field separator

- Numeric data value being reported for the
particular data cell defined by that row and column.
Value must be in one of the following formats:

- an unsigned one to nine-digit value if positive
(999999999);

- zero (unsigned) if zero is the applicable value;
- null, if the data field is not applicable.

Note: Do not zero fill the report. If you do not have data for a cell, please leave the cell null.

32



Line Identifiers to be used for FR2004WI

Daily Report of Dealer Activity in Treasury Financing— FR2004WI|

FRBNY Security ID

Description MDRM Line Identifier

Maturity GSWI1962 LGSWI1962
Security Rate GSWI18801 LGSWI8801
GSWIM690 LGSWIM690

Net Outright Positions
Net Forward Financing GSWIM691 LGSWIM691

Commitments

Purchases GSWIM692 LGSWIM692
Cumulative Outright Transactions Sales GSWIM693 LGSWIM693
GSWIM694 LGSWIM694
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FIGURE 1 - EXAMPLE TEXT FILE FOR FR2004WI

Report Report
Respondent ID -of-
Form as-o Line
(10 digits) name date 3 Separator (+) Data valu'e.for
Identifier line identifier

\Z 4 =
0123456789FR2004WI 01-03-202
LGSWI1962+20231231+ 15+20271231+20281231+20311115+20410815+20511115+20261015+20310715+20311031+
LGSWI8801+0 .125+0.375+0.625+0.875+1.75+1.625+0.625+0.75+0.043+
LGSWIM6390+-191+134+4201+-142+296+21+-125+25+-112+-169+-62
LGSWIM691+-92+0+0+-42+88+35+-29+40+-12+-59+-71
LGSWIM692+46+303+403+365+847+192+726+492+643+132+4149
LGSWIM693+715+439+103+125+402+124+529+234+757+418+3846
LGSWIM694+2+3+5+7+10+20+30+55+60+102+

34




How to create a FR2004WI Text file from a spreadsheet

Step 1. Create a spreadsheet with a layout similar to the FR2004WI report form, along with

its corresponding Line identifiers and its data values for each item on the FR2004WI report form.

You should skip those rows on the form that doesn’t contain cells to be filled-in.
A sample picture of a portion of the FR2004WTI report is displayed below:

[=RE--RE = BT R

11
12
13

15
16
17

19
20
21
22
23

ac

A B T D E F G H
o
DAILY REPORT OF DEALER ACTIVITY IN TREASURY FINANCING - FR 2004WI
(millions of dollars at par value)
Security Outright Transactions
. Met Forward
. Net Outright . ) FRENY
Maturity Rate o Financing Purchases Sales )
Positions 3 Security ID
Commitments

2 3 4 5 6
MDRM LGSWI1962 LGSWIBE01 LGSWIMGBS0 LGSWIMB91 LGSWIMB92 LGSWIMGS93 LGSWIMGB54
r 1 20240131 0.125 -191 -92 46 715 2
r 2 20240915 0.125 134 ] 303 439 3
r 3 20280131 0.375 201 i} 403 103 5
r 4 20290131 0.625 -142 -42 365 125 7
s 20311115 0.875 296 38 847 402 10
r 6 20410815 1750 21 35 192 124 20
Fz 20511115 1625 -125 -29 726 529 30
r 8 20261015 0.625 25 40 452 234 55
r 9 20510715 0.750 -112 -12 643 757 60
10 20231031 0.043 -169 -59 132 418 102

Total -62 -71 4148 32846

Assumption: Your data is entered in Sheetl.
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Step 2. Once the entire report form is populated on a spreadsheet and the data values have been entered, it is time to
format all of your entries from the first Line identifier cell up to and including the last Value cell in the last Line
Identifier column into a Reporting Central required format.

Notes:
In this form columns used for Line Identifiers

To create a text file for Reporting Central the following procedure proposed:
- Select cells starting with the first Line Identifier cell to your last Value cell.

- Right Click/Copy
- Open new Sheet2/Paste Special/Paste Special/Transpose
At this point you should have something similar to this:

| A B C D E F G H | ] K L
1 | LGSWI1962 | 20240131 | 20240915 | 20280131 | 20290131 | 20311115 | 20410815 | 20511115 | 20261015 | 20310715 | 20231031
2 | LGSWIBE01 0.125 0.125 0.375 0.625 0.875 1.750 1.625 0.625 0.750 0.043
3 | LGSWIMGES0 -191 134 201 -142 296 21 -125 25 -112 -169 -62
4 | LGSWIMGEIL -92 0 0 -42 88 33 -29 40 -12 -39 -71
5 | LGSWIM6E92 46 303 403 365 847 152 726 492 643 132 4149
6 | LGSWIMGS93 715 439 103 125 402 124 529 234 757 418 3846
7 | LGSWIMGS4 2 3 5 7 10 20 30 55 60 102
8

Step 3. Now it’s time to copy the contents of Sheet?2 to a text file. On the spreadsheet file

do a File > Save As, select Text (Tab delimited) in the Save as type section. Type a name for the file and click the
Save button. Then click OK and Yes to the two MS Excel prompts.

Now open the file and change all <tab> separators to “+” by Replace all <tab> to “+”

(Mark one of the tabs and copy, go to edit/replace and paste it on the find box)

You should see something like this:

Mj *FR2004WI Screenshot for Step txt - Notepad

File Edit Format Yiew Help
LGSWIM1962+20240131+20240915+20280131+20290131+203 11115+ 204108154205 11115+ 20261015420310715+20231031+
LGSWIB801+0.125+0.125+0.375+0.625+0.875+1.750+1.625+0.625+0.750+0.043+
LGSWIMBA0+-191+134+201+-1424 2964 2141254254112 +-169+-62

| LGSWIMES1+-92+0+0+-42+88+35+-29+40+-12+-59+-T1
LGSWIMB92+464303+403+3654847+192+7264+492+64 3413244149
LGSWIMBI3+715+439+103+125+402+1244529+4234+757+415+3846

LGSWIMBI4+2+3+5+7+10+20+30+55+60+102+
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Step 4. The last step, is adding the respondent ID, as-of-date and the report form name.
Open the newly created text file, place the cursor before the Cell Identifier on the beginning of the first row of data

and press the return key to create an empty first row. Then type in your 10-digit respondent ID code immediately
followed by FR2004WI and two blank spaces (Remember the report form name must be 10 characters long) and
then the report’s as-of-date(in the format of the date on the first line below.) . Save the file and you’re done. Once
you’re done, your first row of data should look similar in format to the file below.

M:I *FR2004 W1 User Guide text upload file.txt - Motepad

File Edit Format View Help
3456789FR2004WI 01-03-2022
SWIM962+20231231+20240915+420271231+420281231+ 20311115+ 20410815+ 20511115+ 20261015+20310715+203 11031+
LGSWIBE01+0.125+0.125+0.375+0.625+0 875+1.75+1.625+0 625+0.75+0.043+
LGSWIMBI0+-191+1344+201+-142 4296+ 2141256425 +-1124+-169+-62
LGSWIMBI1+-92+0+0+-42488+35+-29+40+-12+-59+-T1
LGSWIMBI2+46+303+403+365+847+192+726+492+643+132+4149
LGSWIMBI3+7T1544394103 412544024124 452942344757 +418+ 3846
LGSWIMBI4+243+5+T+10420+304+554+60+102+

Now you can go ahead and submit this text file to Reporting Central.
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File Format for FR2004SI (Effective from 01/05/2022)

Report Header Record for FR2004SI

The Report Header Record must be the first record in the file.

Field Length  Type
Report Institution ID 10 NUM
Report Name 10 ALPHA
Report As-of-date 10 NUM

Report Data Record for FR2004SI

Value/Description

10-digit respondent identifier
‘FR2004ST’ followed by two blanks

10-digit date (MM-DD-YYYY) which represents the
as-of-date of the report

There must be one Report Data Record for each line of the report form.

Field Length
Line Identifier 9

Type
ALPHA

Value/Description

L followed by 8-character Line Identifier of the
line of the report form: “MDRM” ID for the FR2004SI
form (4-char): GSSI and the first field of the
corresponding line “MDRM” (4-char) (GSSI1962-
GSSIM694)

— see next section of this document for a List of Line
Identifiers values.

The next pair of fields (the separator and the data value) occurs 1 time, once for each data column
of the report, in the case of the FR2004SI report, there are only two columns per Line identifier.

Field Length Type
+ 1 ALPHA
Data Value 0-9 NUM

Value/Description

‘+’ plus sign, used as field separator

- Numeric data value being reported for the
particular data cell defined by that row and column.
Value must be in one of the following formats:

- an unsigned one to nine-digit value if positive
(999999999);

- zero (unsigned) if zero is the applicable value;
- null, if the data field is not applicable.

Note: Do not zero fill the report. If you do not have data for a cell, please leave the cell null.
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Line Identifiers to be used for FR2004S1

Weekly report of Specific Issues — FR2004SI

Description MDRM Line Identifier
Maturity GSS11962 LGSSI1962
Security

Rate GSSI8801 LGSSI8801
Cumulative Outright With interdealer broker | GSSIM695 LGSSIM695
Transactions With others GSSIM696 LGSSIM696
Net Settled Position GSSIM697 LGSSIM697
Specific ON/open | GSSIM698 LGSSIM698
Securities | 1ransactions o T GssIMB99 LGSSIM699
In ON/open | GSSIM700 LGSSIM700

General
Gross Term | GSSIM701 LGSSIM701
Financing Specific | ON/open | GSSIM702 LGSSIM702
Securities | lransactions T T GssIM703 LGSSIM703
Out ON/open | GSSIM704 LGSSIM704

General
Term | GSSIM705 LGSSIM705
Fail to Receive GSSIM706 LGSSIM706

alls

to Deliver GSSIM707 LGSSIM707
FRBNY Security ID GSSIM694 LGSSIM694
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FIGURE 1 - EXAMPLE TEXT FILE FOR FR2004SI

R q D Report Report
espondent
Form as-of- .
(10 digits) e date tine Separator (+) Data value for
Identifier line identifier

012§%56789FR200%§I01-05-26%5
LGSSI1962+20231231+20240 0271231+20281231+20311115+20410845+205111
LGSSI8801+0.125+0.1 .375+0.625+0.875+1.750+1.625+0.625+0.7501.000+0.043+
LGSSIM695+ 82+855+139+326+275+805+397+454+940+218+;
LGSSIM696+277+394+854+210+249+547+871+528+719+919+231+5799
LGSSIM697+-291+34+101+-242+196+-79+-225+-75+-212+-269+-289+-1351
LGSSIM698+146+403+503+465+947+292+826+592+743+232+628+5777
LGSSIM699+915+639+303+325+602+324+729+434+957+618+817+6663
LGSSIM700+198+577+398+271+395+633+569+720+414+863+192+5230
LGSSIM701+377+861+218+158+671+432+600+577+682+823+780+6179
LGSSIM702+292+552+683+541+951+562+631+820+784+267+168+6251
LGSSIM703+235+106+417+809+642+829+434+806+497+217+851+5843
LGSSIM704+693+209+932+452+496+550+299+156+891+369+271+5318
LGSSIM705+681+595+407+713+781+641+344+938+125+931+651+6807
LGSSIM706+34+30+60+65+93+26+82+28+94+77+68+657
LGSSIM707+34+95+55+24+50+38+55+81+11+10+23+476
LGSSIM694+2+3+5+7+10+20+30+55+60+80+102+

0261015+20310715+20510215+20311031+
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How to create a FR2004SI Text file from a spreadsheet

Step 1. Create a spreadsheet with a layout similar to the FR2004SI report form, along with

its corresponding Line identifiers and its data values for each item on the FR2004SI report form.
You should skip those rows on the form that doesn’t contain cells to be filled-in.

A sample picture of a portion of the FR2004SI report is displayed below:

A B C D E F G H J K L M N 0] P Q R
7
8 (millions of dollars at par value)
9 Gross Financing

Security Cumulative _Outr'lght N N Fails
Transactions Net Semtled Securities In Securities Out ERBNY
0 Position Security ID
1 With Specific Transactions General Specific Transactions General
Maturity Rate interdealer | With others to Receive | to Deliver

12 broker ONfopen Term ONfopen Term ONfopen Term ONfopen Term
13 1 2 3 4 5 6 7 B 9 10 11 12 13 14 15
14 | MDRM LGSSI1962| LGSSIBB01| LGSSIMESS | LGSSIMESG LGSSIMB97 LGSSIME98 | LGS5IME99 | LGSSIM700 | LGSSIM7O0L | LGSSIM702 | LGSSIM703 | LGSSIM704 | LGSSIMTOS | LGSSIM706 | LGSSIMT7O7 | LGSSIMES4
15 Fa 20231231 0.125 619 277 -291 146 915 198 377] 292| 235 693 681 34 34 2 1
16 2 20240915 0.125 982 394 34 403 639 577 86l 552| 106 209 585 30 95 3 2
17 E 20271231 0.375 855 854 101 503 303 398 218 683 417 932 407 B0 55 5 3
18 Fa 20281231 0.625 139 210 -242 465 325 7 158 541 809 452 713 65 24 7 4
19 M s 20311115 0.875 326 245 196 847 602 395 671 951 642 496 781 93 50| 10 5
20 & 20410815 1750 275 547 -79 282 324 633 432] 562 829 550 641 26| 38 20 6
21 ra 20511115 1625 805 871 -225 826 729 569 G0D| 631 434 299 344 82| 55 30 7
22 F s 20261015 0.125 397 528 -75 592 434 720 577] B20| 806 156 938 28| 81 55 B
23 Fa 20310715 0.125 454 719 -2112 743 957 414 682 T84 457 891 125 84 11 60 g
24 F 10 20510215 0.250 340 919 -269 232 618 863 823 267 217 369 931 77| 10| B0 10
25 11 20231031 0.055 218 231 -289 628 B17 192 7B0| 168 851 271 651 68| 23 102 11
26 | Total 6010 5799 -1351 5777 6663 5230 6179 6251 5843 5318 6807 657 476

A

Assumption: Your data is entered in Sheet].

Step 2. Once the entire report form is populated on a spreadsheet and the data values have been entered, it is time to
format all of your entries from the first Line Identifier cell up to and including the last Value cell in the last Line
Identifier column into a Reporting Central required format.

Notes:
In this form columns used for Line Identifiers
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To create a text file for Reporting Central the following procedure proposed:
- Select cells starting with your first Line Identifier cell to your last Value cell
- Right Click/Copy
- Open new Sheet2/Paste Special/Paste Special/Transpose
At this point you should have something similar to this:

| A B C D E F G H | ] K L 1%

1 | LGSSI1962| 20231231 | 20240515 ( 20271251 | 20281231 | 20311115 | 20410815 | 20511115 | 20261015 | 20310715 | 20510215 | 20231031

2 | LGS518801 0.125 0.125 0.375 0.625 0.875 1750 1.625 0.125 0.125 0.250 0.055

3 |LGSSIME35 k) o982 B35 139 326 275 BOS 397 434 240 218 6010
4 |LGSSIMGE26 277 384 834 210 248 47 B71 328 719 919 231 5799
5 |LGSSIMGSY -291 34 101 -242 186 -79 -225 -75 -212 -269 -289 -1351
6 |LGSSIMG28 146 403 503 485 o247 292 B26 592 743 232 628 5777
7 |LGSSIMBSS 915 639 303 325 602 324 729 434 957 618 B17 6663
& |LGSSIM700 198 577 398 271 395 633 569 720 414 B&3 192 5230
9 |LGSSIM7T01 377 Bol 218 158 671 432 600 377 682 823 780 6179
10 | LGE3IMT02 292 332 683 341 951 562 631 820 784 267 168 6251
11 | LGS3IMT03 235 106 417 BO9 B42 B29 434 BDG 487 217 B51 3843
12 | LGSSIMT04 693 209 932 452 486 550 299 156 891 369 271 5318
13 | LGSSIMT05 681 595 407 713 781 641 344 938 125 931 651 6807
14 | LGSSIMT06 34 30 60 65 93 26 B2 2B o4 77 68 657
15 | LGSSIMTO07 34 95 55 24 50 3B 33 Bl 11 10 23 476
16 | LGEEIMES4 2 3 5 7 10 20 30 35 60 BD 102

Step 3. Now it’s time to copy the contents of Sheet?2 to a text file. On the spreadsheet file

do a File > Save As, select Text (Tab delimited) in the Save as type section. Type a name for the file and click the
Save button. Then click OK and Yes to the two MS Excel prompts.

Now open the file and change all <tab> separators to “+” by Replace all <tab> to “+”

(Mark one of the tabs and copy, go to edit/replace and paste it on the find box)

You should see something like this:

File Edit Format Yiew Help
LGSSI1962+20231231+20240915+20271231+20281231+20311115+20410815+20511115+20261015+20310715+20510215+20231031+
LGSSI8801+0.125+0.125+0 37540 6254087541 76041 6256+0.12540. 12540 25040055+
LGSSIME95+619+9824+855+1394+326+2T75+805+397+454+940+218+6010
LGSSIMEI6+277+394+854 42104249+ 54748714528+ 7194919+ 23145799
LGSSIMBIT+-291434+101+-2424+196+-T9+-226+-Th+-212+-269+-289+-1351
LGSSIME98+146+4034+503+465+94 T+ 2924 826+59247434232462845777
LGSSIME99+915+639+303+325+4602+ 32447294434+ 957+618+4 81746663
LGSSIMT00+198+577+398+2714395+633+069+720+4144863+19245230
LGSSIMT01+377+861+2168+158+671+4324+6004+577+6824+8234+7804+6179
LGSSIMT02+292+552+683+541+951+5624631+820+784+267+168+6251
LGSSIMT03+238+106+417+809+642+829+434+806+497+217+86145843
LGSSIMT04+693+209+932+452+496+550+2994+156+891+3694+271+5318
LGSSIMT05+681+595+407 471347814641+ 344493841254 931465146807
LGSSIMT06+34+30+60+65+93426+82+28+94+4 774684657
LGSSIMT0T+34+954554 244504 38+055+81+ 114104234476
LGSSIME94+243+547+104+20430455+60+80+102+

42



Step 4. The last step, is adding the respondent ID, as-of-date and the report form name.
Open the newly created text file, place the cursor before the Cell Identifier on the beginning of the first row of data

and press the return key to create an empty first row. Then type in your 10-digit respondent ID code immediately
followed by FR2004SI and two blank spaces (Remember the report form name must be 10 characters long) and
then the report’s as-of-date (in the format of the date on the first line below.) Save the file and you’re done. Once
you’re done, your first row of data should look similar in format to the file below.

Eile Edit Format Wiew Help
LGSS11962+20231231+202409156+420271231+20281231+20311115+20410815+20511115+ 20261015+ 20310715+ 2051021564+ 20231031+
LGSSI8801+0.125+0 12540 375+0.625+0.875+1.750+1 62540 1254012540 _250+0.055+
LGSSIMGI5+619+982+ 85541394326+ 2754805+ 397 +4564+940+218+6010
LGSSIMGI6+2TT+394+854+210+ 2494547 +87 145284719+ 919+231+5799
LGSSIMBIT+-291434+1014+-24 24 196+-T94-226+-T5+-212+-269+-289+-1351
LGSSIMBI8+146+403+503+465+947+292+826+592+74342324628+5777
LGSSIMEI9+916+639+303+4325+46024 32447294434 +957+618+817+6663
LGSSIMTO0+1984677+3984+271439546334+5694+ 7204414 4863+192+5230
LGSSIMT01+37 7486142184158 +67144 3246004577 +6824823+780+6179
LGSSIMT02+29245524683+541+951+5624631+820+ 784+ 267+168+6251
LGSSIMT03+235+106+417+509+642 48294434+ 806+497+217+551+5843
LGSSIMT04+69342094 9324452 449645504299 4+156489143694+27T1+5318
LGSSIMT05+681+695+407+71347814641+3444938+126+4931+651+6807
LGSSIMT06+34+30+60+65+93+26+82+28+ 094+ 77+68+657
LGSSIMTOT+34+95+55424400+38+554+81+11+10423+476
LGSSIME94+2+ 34547 +10+20+30455+60+80+102+

Now you can go ahead and submit this text file to Reporting Central.
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File Format for FR2004SD (Effective from 01/03/2022)

Report Header Record for FR2004SD

The Report Header Record must be the first record in the file.

Field Length  Type Value/Description

Report Institution ID 10 NUM 10-digit respondent identifier

Report Name 10 ALPHA  ‘FR2004SD ’ followed by two blanks

Report As-of-date 10 NUM 10-digit date (MM-DD-YYY'Y) which represents the

as-of-date of the report
Report Data Record for FR2004SD

There must be one Report Data Record for each line of the report form.

Field Length Type Value/Description

Line Identifier 9 ALPHA L followed by 8-character Line Identifier of the
line of the report form: “MDRM” ID for the
FR2004SD form (4-char): GSSD and the first field
of the corresponding line “MDRM” (4-char)
(GSSD1962- GSSDM694)

— see next section of this document for a List of Line
Identifiers values.

The next pair of fields (the separator and the data value) occurs 1 time, once for each data column
of the report, in the case of the FR2004SD report, there are only two columns per Line identifier.

Field Length  Type Value/Description
+ 1 ALPHA  “+’ plus sign, used as field separator
Data Value 0-9 NUM - Numeric data value being reported for the

particular data cell defined by that row and column.
Value must be in one of the following formats:

- an unsigned one to nine-digit value if positive
(999999999);

- zero (unsigned) if zero is the applicable value;

- null, if the data field is not applicable.

Note: Do not zero fill the report. If you do not have data for a cell, please leave the cell null.
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Line Identifiers to be used for FR2004SD

Daily report of Specific Issues — FR2004SD

Line
Description MDRM Identifier
Maturity GSSD1962 LGSSD1962
Security
Rate GSSD8801 | LGSSD8801
With interdealer broker GSSDM695 | LGSSDM695
Cumulative Outright

Transactions With others GSSDM696 | LGSSDM696
Net Settled Position GSSDM697 | LGSSDM697
Specific ON/open GSSDM698 | LGSSDM698
Securities | Transactions Term GSSDM699 | LGSSDM699
In ON/open GSSDM700 | LGSSDM700

General
Gross Term GSSDM701 | LGSSDM701
Financing Specific ON/open GSSDM702 | LGSSDM702
Securities | Transactions Term GSSDM703 | LGSSDM703
Out ON/open GSSDM704 | LGSSDM704

General
Term GSSDM705 | LGSSDM705
Fails to Receive GSSDM706 | LGSSDM706
to Deliver GSSDM707 | LGSSDM707
FRBNY Security ID GSSDM694 | LGSSDM694
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FIGURE 1 - EXAMPLE TEXT FILE FOR FR2004SD

Report Report
Respondent ID _of-
(10 digits) Form ZS of Line Separator (+) Data value for
name ate Identifier P line identifier
L
% 3
0123456789FR2004SD -2022

LGSSDM695+611+287+394+868+870+433+537+201+572+454+177+5404
LGSSDM696+172+735+752+884+278+779+205+326+762+470+100+5463

LGSSDM697+-291+111+-234+8+-36+-281+7+-218+47+95+-246+-1038

LGSSDM698+457+838+578+439+682+701+783+169+774+942+310+6673
LGSSDM699+271+468+618+717+305+514+638+364+892+700+816+6303
LGSSDM700+596+758+753+792+283+340+667+525+123+772+373+5982
LGSSDM701+370+324+295+345+699+410+740+169+701+396+635+5084
LGSSDM702+408+751+299+328+344+732+596+120+100+174+274+4126
LGSSDM703+365+312+612+475+310+933+340+573+243+606+525+5294
LGSSDM704+434+445+603+433+796+682+768+159+551+499+965+6335
LGSSDM705+862+829+331+751+404+400+991+622+200+278+909+6577
LGSSDM706+72+31+23+18+45+99+43+10+16+76+40+473

LGSSDM707+36+74+11+35+82+66+12+62+87+61+24+550

LGSSDM694+2+3+5+7+10+20+30+55+60+80+102+
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How to create a FR2004SD Text file from a spreadsheet

Step 1. Create a spreadsheet with a layout similar to the FR2004SD report form, along with

its corresponding Line identifiers and its data values for each item on the FR2004SD report form.
You should skip those rows on the form that doesn’t contain cells to be filled-in.

A sample picture of a portion of the FR2004SD report is displayed below:

I’ A B © D E F G H J K L M M o] P 9] R
1 |FR2004 SD MDRMs (G5SD)
2 |Effective Date: 01/03/2022

3
4 DAILY REPORT OF SPECIFIC ISSUES - FR2004 5D
5 (DOLLARS IN MILLIONS)
4
7
] {millions of dollars at par value)
9 Gross Financing
Security Cumulative putright N N Fails
Transactions Net Settled Securities In Securities Out ERBNY
12 Position Security ID
11 With Specific Transactions General Specific Transactions General
Maturity Rate interdesler | With others to Receive to Deliver
12 broker OMNfopen Term OM/open Term ON/open Term ON/open Term
13 1 2 3 4 5 & 7 B 9 10 11 12 13 14 15
14 [MDRM | LGSSD1962| LGSSDEE0L| LGSSDMESS | LGSSDMESE | LGSSDMEST | LGSSDMESE |LGSSDMESS | LGSSDM700 | LGSSDMTOL | LGSSDMT02 | LGSSDMT03 | LGSSDMT04 | LGSSDM705 | LGSSDM70E | LGSSDM707 | LGSSDMES4
15 i 20231231 0.125 611 172] -291 457 271 596 370 408 365 434 862 72 36 2 1
16 ) 20240915 0.125 287 735 111 838 4568 758 324 751 312 445 829 31 74 3 2
17 B 20271231 0.375 304 752] -134 578 618 753 295 299 612 603 331 23 11 5 3
18 Fa 20281231 0.625 868 8B4 8 439 717 792 345 328 475 433 751 18 35 7 4
19 e 20311115 0.875 870| 278 -36 682 305 283 699 344 310 796 404 45 82| 10 5
20 ] 20410815 1.750| 433 779| -181 701 514 340 410 732 933 682 400 99 66| 20 &
21 F 20511115 1625 537 205 7 783 638 667 740 596 340 768 991 43 12| 30 7
22 s 20261015 0.625 201 326| -218 169 364 525 169 120 573 159 622 10 62| 55 8
23 i) 20310715 0.750| 572 762 47 774 E92 123 701 100 243 551 200 16 87| 60 9
24 M 1w 20510215 1.000| 454 470 95 942 700 772 396 174 606 499 278 76 61 B0 b
25 11 20231031 0.043 177 100| -246 310 816 373 635 274 525 965 o509 40 24 102 11
26 | Total 5404 5463 -1038 6673 6303 5982 5084 4126 5294 6335 6577 473 550|
27

Assumption: Your data is entered in Sheet].

Step 2. Once the entire report form is populated on a spreadsheet and the data values have been entered, it is time to
format all of your entries from the first Line identifier cell up to and including the last Value cell in the last Line
Identifier column into a Reporting Central required format.

Notes:
In this form columns used for Line Identifiers
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To create a text file for Reporting Central the following procedure proposed:

bt

P =

Ln

10

1

12

13

14

16
17

- Select form part from your first Line Identifier cell to your last Value cell
- Right Click/Copy
- Open new Sheet2/Paste Special/Paste Special/Transpose

At this point you should have something similar to this:

A B € D E F G H | J K L M

LG55D1962| 20231231 | 20240815 | 20271251 | 20281231 | 20311115 | 20410815 | 20511115 | 20261015 | 20310715 | 20510215 | 20231051

LGSSDE801 0.125 0.125 0.375 0.625 0.875 1750 1.625 0.625 0.750 1.000 0.043
LG55DMES5 611 287 394 BGE E70 433 337 201 372 454 177 3404
LGS5DMES6 172 735 752 B84 278 79 205 326 762 470 100 5463
LGS5DMES7 -281 111 -234 8 -36 -281 7 -218 47 85 -246 -1038
LG55DME38 457 838 578 438 GB2 701 783 169 774 942 310 6673
LG55DMBESS 7 468 618 717 305 514 638 364 892 700 816 6303
LGSSDM700 596 758 753 792 283 340 667 525 123 772 373 5982
LGS5DM701 370 324 295 345 699 410 740 169 701 396 635 5084
LGS5DM702 408 751 299 328 344 732 396 120 100 174 274 4126
LGS5DM703 365 312 612 475 310 933 340 573 243 606 525 5294
LGS5DM704 434 445 603 433 796 682 768 159 551 455 965 6335
LG55DM705 862 B29 331 751 404 400 991 622 200 278 909 6577
LGS5DM706 72 31 23 18 45 99 43 10 16 76 40 473
LGSSDM707 36 74 11 35 B2 66 12 62 &7 61 24 550
LGS5DMES4 2 3 5 7 10 20 30 55 60 B0 102
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Step 3. Now it’s time to copy the contents of Sheet2 to a text file. On the spreadsheet file

do a File > Save As, select Text (Tab delimited) in the Save as type section. Type a name for the file and click the
Save button. Then click OK and Yes to the two MS Excel prompts.

Now open the file and change all <tab> separators to “+” by Replace all <tab> to “+”

(Mark one of the tabs and copy, go to edit/replace and paste it on the find box)

You should see something like this:

File Edit Format View Help
LGS501962+20231231+20240915+2027T1231+20281231+ 203111164 204108154205 11115+ 20261015+20310716+20610216+20231031+
LGS508801+0.125+0. 12540 375+0.625+0.875+1.75041 62540 625+0.750+1.000+0.043+
LGS5DMBI5+611+287 43944 B68+8T044 3345374 20145724454 417745404
LGSSDMBIE+17247356+752+8844278+779+2054326+47624470+100+5463
LGSSDMBIT+-2914111+-23448+-36+-28147+-218+47+95+-246+-1038
LGSEDMBIB+45T+838+578+4394682+T701+783+169+774+942+310+6673
LGSSDMEI94271+468+618+7T17430545144638436448924 700481646303
LGSSOMT00+596+T58+7T53+792+2083+340+667+525+123+ 772437345982
LGSSDMT01+370+324+295+3454699+410+7404+169+701+396+635+5084
LGSEDMT02+4084 751429943284 34447324596+ 120+ 10041744274 +4126
LGSSDMT03+365+312+612+475+310+933+340+573+243+606+525+5294
LGSSOMT04+434+445+603+433+796+682+768+159+551+499+965+6335
LGS50MT05+8624829+331+751+404+400+9914+622+ 2004 273+909+6577
LGSSDMT06472431423+18+45+99+434+10+16476+40+4473
LGSSDMT0T+36+474411+35+824664+12462487+61+24+550
LGSS50ME94+24345+7+10+20430455+60+80+102+

Step 4. The last step, is adding the respondent 1D, as-of-date and the report form name.
Open the newly created text file, place the cursor before the Cell Identifier on the beginning of the first row of data

and press the return key to create an empty first row. Then type in your 10-digit respondent ID code immediately
followed by FR2004SD and two blank spaces (Remember the report form name must be 10 characters long) and
then the report’s as-of-date (in the format of the date on the first line below.) Save the file and you’re done. Once
you’re done, your first row of data should look similar in format to the file below.

File Edit Format View Help

0123456789FR200450 01-03-2022
LGSS501962+4202312314202409164+20271231420281231+ 20311115+ 204108154205 11115+ 20261015+ 203107154 20510216+ 20311031+
LGSS08801+0.125+40.125+0 375+0.625+0 87541 75041.625+0.625+0.750+1.000+0.043+
LGSSOME95+611+287+394+868+870+433+5837+201+572+454+177+5404
LGSSDMEIe+1T2+T35+T02+4884+278+779+205+326+762+470+100+5463
LGSSDMEIT+-291+111+-234+8+-36+-28 14 T+-218+47+95+-246+-1038
LGSSDMEI8+456T+838+578+43946824701+783+1694 77449424 31046673
LGSSDOME99+2T1+468+6184717+305+514+638+364+892+700+816+6303
LGSSOM700+596+758+753+792+283+340+667+525+123+772+373+5982
LGSSDMT01+370+324+295+4 34546994410+ 740+169+701+396+635+5084
LGSSDMT02+408+751+299+328+4344+732+596+120+100+174+274+4126
LGSSDMT03+365+312+4612+475+3104933+ 3404573424 34606+525+5294
LGSSDMT704+434+445+6034433+796+682+766+1594551+499+9654+6335
LGSSOM705+862+829+331+751+404+400+991+622+200+278+909+6577
LGSSDMT06+72431423+18+45+99443 104164 76+40+473
LGSSDMT07+36+74+11+35+82+66+12+62+87+61+24+550
LGSS50MGA944+2+3+5+T+10420+30+554+60480+102+

Now you can go ahead and submit this text file to Reporting Central.
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File Format for FR2004FA (Effective from 01/03/2022)

Report Header Record for FR2004FA

The Report Header Record must be the first record in the file.

Field Length  Type Value/Description

Report Institution ID 10 NUM 10-digit respondent identifier

Report Name 10 ALPHA  ‘FR2004FA’ followed by two blanks

Report As-of-date 10 NUM 10-digit date (MM-DD-YYY'Y) which represents the

as-of-date of the report
Report Data Record for FR2004FA

There must be one Report Data Record for each line of the report form.

Field Length Type Value/Description

Cell Identifier 9 ALPHA L followed by 8-character Cell Identifier of the
line of the report form: “MDRM” ID for the
FR2004FA form (4-char): GSFA and the first field
of the corresponding line “MDRM” (4-char) (MGO05
- MG92)
— see next section of this document for a List of Cell
Identifiers values.

The next pair of fields is: the separator and the data value. In case of the FR2004FA report, there
are only two columns per Line, so two cell identifiers are followed by their values separated by
field separators.

Field Length  Type Value/Description
+ 1 ALPHA  “+’ plus sign, used as field separator
Data Value 0-9 NUM Numeric data value being reported for the particular

data cell defined by that row and column. Value
must be in one of the following formats:

. an unsigned one to nine-digit value if positive

(999999999);

. zero (unsigned) if zero is the applicable value;

. null, if the data field is not applicable.

Note: Do not zero fill the report. If you do not have data for a cell, please leave the cell null.
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Cell Identifiers to be used for FR2004FA

Settlement Cycle Report of Dealer Fails and Transaction Volumes: Class A — FR2004FA

MDRMs Descriptions Cell Identifiers
GSFAMGO5 GSFAMGO06 GSFAMGO7 GSFAMGO08 a. <2.5% LGSFAMGO05 LGSFAMGO06 LGSFAMGO07 LGSFAMGO08
GSFAMGO09 GSFAMG10 GSFAMG11 GSFAMG12 b. 2.5% LGSFAMGO09 LGSFAMG10 LGSFAMG11 LGSFAMG12
GSFAMG13 GSFAMG14 GSFAMG15 GSFAMG16 c. 3.0% LGSFAMG13 LGSFAMG14 LGSFAMG15 LGSFAMG16
GSFAMG17 GSFAMG18 GSFAMG19 GSFAMG20 d. 3.5% LGSFAMG17 LGSFAMG18 LGSFAMG19 LGSFAMG20
GSFAMG21 GSFAMG22 GSFAMG23 GSFAMG24 e. 4.0% LGSFAMG21 LGSFAMG22 LGSFAMG23 LGSFAMG24
GSFAMG25 GSFAMG26 GSFAMG27 GSFAMG28 f. 4.5% LGSFAMG25 LGSFAMG26 LGSFAMG27 LGSFAMG28
GSFAMG29 GSFAMG30 GSFAMG31 GSFAMG32 g. 5.0% LGSFAMG29 LGSFAMG30 LGSFAMG31 LGSFAMG32
GSFAMG33 GSFAMG34 GSFAMG35 GSFAMG36 h. 5.5% LGSFAMG33 LGSFAMG34 LGSFAMG35 LGSFAMG36
GSFAMG37 GSFAMG38 GSFAMG39 GSFAMG40 i. 6.0% LGSFAMG37 LGSFAMG38 LGSFAMG39 LGSFAMG40
GSFAMG41 GSFAMG42 GSFAMGA43 GSFAMG44 j >6.0% LGSFAMG41 LGSFAMG42 LGSFAMG43 LGSFAMG44
GSFAMG45 | GSFAMG46 GSFAMG47 GSFAMG48 | 2.Total(line 1) | LGSFAMG45 | LGSFAMG46 LGSFAMG47 | LGSFAMG48
GSFAMGA49 GSFAMG50 GSFAMG51 GSFAMG52 a. <2.5% LGSFAMG49 LGSFAMG50 LGSFAMG51 LGSFAMG52
GSFAMG53 GSFAMG54 GSFAMGS55 GSFAMG56 b. 2.5% LGSFAMGS53 LGSFAMG54 LGSFAMGS55 LGSFAMG56
GSFAMG57 GSFAMG58 GSFAMG59 GSFAMG60 c. 3.0% LGSFAMG57 LGSFAMG58 LGSFAMG59 LGSFAMG60
GSFAMG61 GSFAMG62 GSFAMG63 GSFAMG64 d. 3.5% LGSFAMG61 LGSFAMG62 LGSFAMG63 LGSFAMG64
GSFAMG65 GSFAMG66 GSFAMG67 GSFAMG68 e. 4.0% LGSFAMG65 LGSFAMG66 LGSFAMG67 LGSFAMG68
GSFAMG69 GSFAMG70 GSFAMG71 GSFAMG72 f. 4.5% LGSFAMG69 LGSFAMG70 LGSFAMG71 LGSFAMG72
GSFAMG73 GSFAMG74 GSFAMG75 GSFAMG76 g. 5.0% LGSFAMG73 LGSFAMG74 LGSFAMG75 LGSFAMG76
GSFAMG77 GSFAMG78 GSFAMG?79 GSFAMGS80 h. 55% LGSFAMG77 LGSFAMG78 LGSFAMG79 LGSFAMGS80
GSFAMGS81 GSFAMGS82 GSFAMGS3 GSFAMG84 i 6.0% LGSFAMGS81 LGSFAMGS82 LGSFAMGS83 LGSFAMG84
GSFAMGBS85 GSFAMGS86 GSFAMGS87 GSFAMGS88 j. >6.0% LGSFAMGS85 LGSFAMG86 LGSFAMGS87 LGSFAMGS88
GSFAMGS89 GSFAMG90 GSFAMGI91 GSFAMG92 4.Total(line 3) LGSFAMGS89 LGSFAMG90 LGSFAMG91 LGSFAMG92
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Report
Respondent ID Form
(10 digits) name

Report
as-of-
date

Cell
Identifier

FIGURE 1 - EXAMPLE TEXT FILE FOR FR2004FA

Separator (+)

Data value for
Cell Identifier

N |/

N\

/

N

0123456789FR2004FA 01-03-2022

\

/]

LGSFAMGO05+711LGSFAMGO06+465LGSFAMGO07+518LGSFAMGO08+808
LGSFAMGO09+475LGSFAMG10+284LGSFAMG11+700LGSFAMG12+826
LGSFAMG13+254LGSFAMG14+707LGSFAMG15+674LGSFAMG16+666
LGSFAMG17+279LGSFAMG18+219LGSFAMG19+351LGSFAMG20+577
LGSFAMG21+722LGSFAMG22+395LGSFAMG23+444LGSFAMG24+421
LGSFAMG25+524LGSFAMG26+190LGSFAMG27+853LGSFAMG28+125
LGSFAMG29+815LGSFAMG30+367LGSFAMG31+948LGSFAMG32+701
LGSFAMG33+889LGSFAMG34+449LGSFAMG35+360LGSFAMG36+905
LGSFAMG37+636LGSFAMG38+120LGSFAMG39+226LGSFAMG40+529
LGSFAMG41+240LGSFAMG42+831LGSFAMG43+823LGSFAMG44+279

LGSFAMGA45+5545LGSFAMG46+4027LGSFAMG47+5897LGSFAMG48+5837

LGSFAMG49+878LGSFAMG50+970LGSFAMG51+660LGSFAMG52+668
LGSFAMG53+133LGSFAMG54+305LGSFAMG55+831LGSFAMG56+798
LGSFAMG57+569LGSFAMG58+748LGSFAMG59+366LGSFAMG60+579
LGSFAMG61+702LGSFAMG62+688LGSFAMG63+307LGSFAMG64+531
LGSFAMG65+360LGSFAMG66+260LGSFAMG67+157LGSFAMG68+906
LGSFAMG69+245LGSFAMG70+705LGSFAMG71+447LGSFAMG72+176
LGSFAMG73+314LGSFAMG74+496LGSFAMG75+569LGSFAMG76+565
LGSFAMG77+162LGSFAMG78+255LGSFAMG79+693LGSFAMG80+416
LGSFAMG81+465LGSFAMG82+331LGSFAMG83+948LGSFAMG84+556
LGSFAMG85+850LGSFAMG86+856LGSFAMG87+350LGSFAMG88+984

LGSFAMG89+4678LGSFAMG90+5614LGSFAMG91+5328LGSFAMG92+6179
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How to create a FR2004FA Text file from a spreadsheet

Step 1. Create a spreadsheet with a layout similar to the FR2004FA report form, along with

its corresponding Cell identifiers and its data values for each item on the FR2004FA report form.
You should skip those rows on the form that doesn’t contain cells to be filled-in.

A sample picture of a portion of the FR2004FA report is displayed below:

A B T D E F G H J
T
8 Dollar Amounts in Millions FNMA/FHLMC UMBS FHLMC (Non-UMBS)
: Fails to receive Fails to deliver Fails to receive Fails to deliver
10
1 1 Z 2 4
Cell Identifier |Col 1 value Ce_ll_ Col 2value Ce_ll_ Col 3 value Ce_ll_ Col 4 value
12 |1. 30-year Federal Agency and GSE Pass-through MBS Fails Identifier Identifier Identifier
13 a. <2.5% LGSFAMGOS 711 LGSFAMGDE 465 LGSFAMGOT7 518 LGSFAMGOE BOB
14 b. 25% LGSFAMGDS 475 LGSFAMG10 284 LG5FAMGIL 700 LG5FAMG12 B26
15 . 30% LGSFAMGL3 254 LGSFAMG14 707 LG5FAMGIS 674 LGSFAMG1E GE6
16 d. 35% LGSFAMGLT 279 LGSFAMG1E 219 LGSFAMGIS 351 LGSFAMG20 577
17 e. 40% LGSFAMG21 722 LGSFAMG22 395 LG5FAMG23 Lo LG5FAMG24 421
18 f. 45% LGSFAMG25 524 LGSFAMG26 190 LGSFAMGZT 853 LGSFAMG2E 125
19 g 5.0% LGSFAMG2S B15 LGSFAMG30 367 LG5FAMG3L 348 LG5FAMG32 701
20 h. 55% LG5FAMG33 BEY LGSFAMG34 445 LG5FAMG3S 360 LGSFAMG3E 905
21 i. 6.0% LGSFAMG3T7 636 LGSFAMG3E 120 LG5FAMG3S 226 LGSFAMGAD 529
22 j. #6.0% LGSFAMGAL 240 LGSFAMG42 831 LGSFAMGA43 823 LGSFAMGA4 279
23 |2. Total (line 1) LGSFAMGAS 5545 LGSFAMGAE 4027 LGSFAMGAT 5897 LGSFAMGAE 5837
Outright Dollar Roll Outright Dollar Roll
24
25 |3.  30-year Federal Agency and GSE Pass-through MBS Transaction Volumes 1 2 3 4
26 a. <25% LGSFAMGAS 878 LGSFAMGSD 970 LGSFAMGSL 660 LGSFAMGS2 668
27 b. 25% LGSFAMGSS 133 LGSFAMGSS 305 LGSFAMGSS 831 LGSFAMGSE 798
28 . 30% LGSFAMGST 569 LGSFAMGSE 748 LGSFAMGSS 366 LGSFAMGED 579
29 d. 35% LGSFAMGEL 702 LGSFAMGE2 688 LGSFAMGES 307 LGSFAMGES 531
30 e 40% LGSFAMGES 360 LGSFAMGEE 260 LGSFAMGET 157 LGSFAMGEE 906
31 f. 45% LGSFAMGES 245 LGSFAMGTO 705 LGSFAMGTL 447 LGSFAMGT2 176
32 g 5.0% LGSFAMGT3 314 LGSFAMGTS 486 LGSFAMGTS 569 LGSFAMGTE 565
33 h. 55% LGSFAMGTT 162 LGSFAMGTE 255 LGSFAMGTS 593 LGSFAMGED 416
34 i. 6.0% LGSFAMGEL 465 LGSFAMGE2 331 LGSFAMGES 42 LGSFAMGES 556
35 j. *6.0% LGSFAMGES 850 LGSFAMGEE 856 LGSFAMGET 350 LGSFAMGER o84
36 |4. Total {line 3) LGSFAMGES 4678 LGSFAMGSD 5614 LGSFAMGEL 5328 LGSFAMGE2 6179
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Step 2. Once the entire report form is populated on a spreadsheet and the data values have been entered, it is time to
format all of your entries from the first Cell Identifier and Value up to and including the last Cell Identifier and
Value into a Reporting Central required format.

To accomplish this the following technique may be used:
- select cells starting with first Cell Identifier and Value (starting with the first Cell Identifier row/column) up
to the last Cell Identifier and Value (ending with the last Value row/column).
- paste selection to another spreadsheet and save it in *.txt file:
On the spreadsheet file: do a File > Save As, select Text (Tab delimited) in the Save
as type section. Type a name for the file and click the Save button. Then click OK and
Yes to the two MS Excel prompts.

- If you open the text file, you should see something like this:

File Edit Format View Help

LGSFAMGOS ik LGSFAMGOG 465 LGSFAMGOT 518 LGSFAMGOE 808
LGSFAMGDY 475 LGSFAMGT0 284 LGSFAMGT 700 LGSFAMG12 826
LGSFAMG13 254 LGSFAMG14 Tor LGSFAMGTS 674 LGSFAMG16 666
LGSFAMGTT 279 LGSFAMG1E 219 LGSFAMG19 351 LGSFAMG20 BTT
LGSFAMG21 722 LGSFAMG22 385 LGSFAMG23 444 LGSFAMG24 41
LGSFAMG25 524 LGSFAMG26 1590 LGSFAMG2T 853 LGSFAMG28 125
LGSFAMG29 815 LGSFAMG30 367 LGSFAMG3 948 LGSFAMG32 701
LGSFAMG33 889 LGSFAMG34 449 LGSFAMG3S 360 LGSFAMG36 905
LGSFAMG3T 636 LGSFAMG33 120 LGSFAMG3Y 226 LGSFAMGA0 529
LGSFAMG4 240 LGSFAMG42 831 LGSFAMG43 823 LGSFAMG44 279
LGSFAMG45 5545 LGSFAMG46 4027 LGSFAMGAT 5897 LGSFAMG48 5837
LGSFAMG49 a7a LGSFAMGSD a70 LGSFAMGAST 660 LGSFAMGE2 665
LGSFAMGES 133 LGSFAMGS4 305 LGSFAMGES 831 LGSFAMGER 798
LGSFAMGAT 569 LGSFAMGSE 748 LGSFAMGEY 366 LGSFAMGED 579
LGSFAMGE1 702 LGSFAMGEZ GE8 LGSFAMGES 307 LGSFAMGE4 531
LGSFAMGES 360 LGSFAMGER 260 LGSFAMGET 167 LGSFAMGES 906
LGSFAMGEY 245 LGSFAMGTO 705 LGSFAMGT 447 LGSFAMGT?2 176
LGSFAMGT3 314 LGSFAMGT4 496 LGSFAMGTS 569 LGSFAMGTE 565
LGSFAMGTT 162 LGSFAMGTS 255 LGSFAMGTY 693 LGSFAMGED 416
LGSFAMGET 465 LGSFAMGE2 Kk LGSFAMGE3 948 LGSFAMGES 556
LGSFAMGES 850 LGSFAMGER 856 LGSFAMGET 350 LGSFAMGES 984
LGSFAMGEY 4678 LGSFAMGS0 614 LGSFAMGH 5328 LGSFAMGS2 6179
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- use “Replace All” for the following: “<tab>" to “+” and after that “+L” to “L”
to see something like that:

File Edit Format Miew Help
LGSFAMGOS+T1MLGSFAMGOG+465LGSFAMGOT+518LGSFAMG08+308
LGSFAMGO9+475LGSFAMG10+284LGSFAMGT1+700LGSFAMG12+826
LGSFAMG13+254L GSFAMG14+T07TLGSFAMG15+6T4LGSFAMG16+666
LGSFAMG1T+279LGSFAMG18+219LGSFAMG194351LGSFAMG20+67TT
LGSFAMG21+T22L GSFAMG22+395L GSFAMG23+444L GSFAMG24+421
LGSFAMG25+524 GSFAMG26+190LGSFAMG2T+853LGSFAMG28+125
LGSFAMG29+815LGSFAMG30+367TLGSFAMG31+948LGSFAMG32+T01
LGSFAMG33+889LGSFAMG34+449L GEFAMG35+ 360LGSFAMG36+9054
LGSFAMGIT+636LGSFAMGIE+120LGSFAMG39+226L GSFAMG40+529
LGSFAMG41+240LGSFAMGA2+831LGSFAMGA 3+823LGSFAMG44+279
LGSFAMG45+5545L GSFAMGAG+4027LGSFAMGA T +5897LGSFAMG48+5837
LGSFAMGA49+878L GSFAMGAD+3TOLGSFAMGS1+660LGSFAMGA2+668
LGSFAMGE3+133LGESFAMGE4+ 305LGEFAMGE5+831LGSFAMGSE+T98
LGSFAMGAT+6R9L GSFAMGAE+T48LGSFAMGS9+366L GSFAMGRO+5TY
LGSFAMGE1+T02LGSFAMGE2+688LGSFAMGEI+30TLGSFAMGEA+531
LGSFAMGES+360LGSFAMGEE+260LGSFAMGET+157TLGSFAMGES+306
LGSFAMGAES+245] GSFAMGTO+T05LGSFAMGT1+44TLGSFAMGT24+176
LGSFAMGT3+314LGEFAMGT4+496L GEFAMGT5+569L GSFAMGTE+565
LGSFAMGTT+162LGSFAMGTE+255L GSFAMGTI+693LGSFAMGE0+416
LGSFAMGE1+465L GSFAMGE2+331LGSFAMGE3+94 8L GSFAMGE4+556
LGSFAMGES+850LGSFAMGEE+B56LGSFAMGET+350LGSFAMGEE+984
LGSFAMGEI+467T8LGSFAMGI0+5614LGSFAMGI1+5328LGSFAMGY2+6179
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Step 3. The last step, is adding the respondent ID, as-of-date and the report form name.
Open the newly created text file, place the cursor before the Cell Identifier on the beginning of the first row of data

and press the return key to create an empty first row. Then type in your 10-digit respondent ID code immediately
followed by FR2004FA and two blank spaces (Remember the report form name must be 10 characters long) and
then the report’s as-of-date (in the format of the date on the first line below.) Save the file and you’re done. Once
you’re done, your first row of data should look similar in format to the file below.

Eile Edit Format Yiew Help

0123456789FR2004FA 01-03-2022
LGSFAMGO5+T1ILGSFAMGOG6+465LGSFAMGOT+518LGSFAMGOE+608
LGSFAMGO9+475LGSFAMG10+284LGSFAMG11+700LGSFAMG 124826
LGSFAMG13+254L GESFAMG144T707LGESFAMG15+674LGEFAMG 164666
LGSFAMGT7+27ILGSFAMG18+219LGSFAMGT19+351LGSFAMG20+57T
LGSFAMG21+722LGSFAMG22+395L GSFAMG23+444 L GSFAMG24+421
LGSFAMG25+524 GESFAMG264190LGEFAMG2T+853LGEFAMG23+125
LGSFAMG29+815LGSFAMGI0+367LGSFAMGI1+948LGSFAMG32+7T01
LGSFAMG33+889L GESFAMG34+449 GEFAMG35+360LGSFAMG36+905
LGSFAMG37T+636LGSFAMGI8+120LGSFAMGI9+226L GSFAMGA0+529
LGSFAMGA41+240LGSFAMG424831LGSFAMG43+823LGSFAMG44+279
LGSFAMGA5+5545 GEFAMG46+402TLGEFAMG4T+589TLGSFAMG4845837
LGSFAMGA49+878LGSFAMGAD+370LGSFAMGA1+660LGSFAMGE2+668
LGSFAMGE3+133LGEFAMGA4+305L GEFAMGA5+831LGEFAMGEG+T98
LGSFAMGST+569LGSFAMGAE+T48L GSFAMGS9+366LGSFAMGED+579
LGSFAMGE1+702LGSFAMGE2+688LGSFAMGEI+307LGSFAMGE4+531
LGSFAMGES+360LGSFAMGRE+260L GEFAMGETH15TLGSFAMGES+306
LGSFAMGES+245L GSFAMGT0+T05LGSFAMGT1+447LGSFAMGT2+176
LGSFAMGT3+314LGEFAMGT4+496 GEFAMGT5+569LGEFAMGTE+565
LGSFAMGTT+162LGSFAMGTE+255L GSFAMGT9+693LGSFAMGE0+416
LGSFAMGE1+465LGSFAMGE2+331LGSFAMGE3+948LGSFAMGE4+556
LGSFAMGE5+850LGSFAMGEE+356L GEFAMGET+350LGESFAMGES+984
LGSFAMGE9+4678LGSFAMGI0+5614LGSFAMGO1+5328LGSFAMGO2+6179

Now you can go ahead and submit this text file to Reporting Central.
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File Format for FR2004FB (Effective from 01/03/2022)

Report Header Record for FR2004FB

The Report Header Record must be the first record in the file.

Field Length  Type Value/Description

Report Institution ID 10 NUM 10-digit respondent identifier

Report Name 10 ALPHA  ‘FR2004FB’ followed by two blanks

Report As-of-date 10 NUM 10-digit date (MM-DD-YYY'Y) which represents the

as-of-date of the report
Report Data Record for FR2004FB

There must be one Report Data Record for each line of the report form.

Field Length Type Value/Description

Cell Identifier 9 ALPHA L followed by 8-character Cell Identifier of the
line of the report form: “MDRM” ID for the
FR2004FB form (4-char): GSFB and the first field
of the corresponding line “MDRM” (4-char)
(MH02-MH89)

— see next section of this document for a List of Cell
Identifiers values.

The next pair of fields is: the separator and the data value. In case of the FR2004FB report, there

are only two columns per Line, so two cell identifiers are followed by their values separated by
field separators.

Field Length  Type Value/Description
+ 1 ALPHA  “+’ plus sign, used as field separator
Data Value 0-9 NUM Numeric data value being reported for the particular

data cell defined by that row and column. Value
must be in one of the following formats:

. an unsigned one to nine-digit value if positive

(999999999);

. zero (unsigned) if zero is the applicable value;

. null, if the data field is not applicable.

Note: Do not zero fill the report. If you do not have data for a cell, please leave the cell null.
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Cell Identifiers to be used for FR2004FB

Settlement Cycle Report of Dealer Fails and Transaction Volumes: Class B— FR2004FB

MDRMs Descriptions Cell Identifiers
GSFBMHO02 GSFBMHO03 GSFBMHO04 GSFBMHO5 a. <2.0% LGSFBMHO02 LGSFBMHO3 LGSFBMHO04 LGSFBMHO05
GSFBMHO06 GSFBMHO7 GSFBMHO08 GSFBMHO09 b. 2.0% LGSFBMHO6 LGSFBMHO7 LGSFBMHO08 LGSFBMHO09
GSFBMH10 GSFBMH11 GSFBMH12 GSFBMH13 C. 2.5% LGSFBMH10 LGSFBMH11 LGSFBMH12 LGSFBMH13
GSFBMH14 GSFBMH15 GSFBMH16 GSFBMH17 d. 3.0% LGSFBMH14 LGSFBMH15 LGSFBMH16 LGSFBMH17
GSFBMH18 GSFBMH19 GSFBMH20 GSFBMH21 e. 3.5% LGSFBMH18 LGSFBMH19 LGSFBMH20 LGSFBMH21
GSFBMH22 GSFBMH23 GSFBMH24 GSFBMH25 f. 4.0% LGSFBMH22 LGSFBMH23 LGSFBMH24 LGSFBMH25
GSFBMH26 GSFBMH27 GSFBMH28 GSFBMH29 g 4.5% LGSFBMH26 LGSFBMH27 LGSFBMH28 LGSFBMH29
GSFBMH30 GSFBMH31 GSFBMH32 GSFBMH33 h. 5.0% LGSFBMH30 LGSFBMH31 LGSFBMH32 LGSFBMH33
GSFBMH34 GSFBMH35 GSFBMH36 GSFBMH37 i 5.5% LGSFBMH34 LGSFBMH35 LGSFBMH36 LGSFBMH37
GSFBMH38 GSFBMH39 GSFBMH40 GSFBMH41 j- >5.5% LGSFBMH38 LGSFBMH39 LGSFBMH40 LGSFBMH41
GSFBMH42 GSFBMH43 GSFBMH44 GSFBMH45 | 2 Total(line1) | LGSFBMH42 LGSFBMH43 LGSFBMH44 LGSFBMH45
GSFBMH46 GSFBMH47 GSFBMH48 GSFBMH49 a. <2.0% LGSFBMH46 LGSFBMH47 LGSFBMH48 LGSFBMH49
GSFBMH50 GSFBMH51 GSFBMH52 GSFBMH53 b. 2.0% LGSFBMH50 LGSFBMH51 LGSFBMH52 LGSFBMH53
GSFBMH54 GSFBMH55 GSFBMH56 GSFBMH57 C. 2.5% LGSFBMH54 LGSFBMHS55 LGSFBMH56 LGSFBMHS57
GSFBMH58 GSFBMH59 GSFBMHG60 GSFBMH61 d. 3.0% LGSFBMH58 LGSFBMH59 LGSFBMH60 LGSFBMH61
GSFBMHG62 GSFBMHG63 GSFBMH64 GSFBMHG65 e. 3.5% LGSFBMH62 LGSFBMH63 LGSFBMH64 LGSFBMH65
GSFBMH66 GSFBMH67 GSFBMH68 GSFBMH69 f. 4.0% LGSFBMH66 LGSFBMH67 LGSFBMH68 LGSFBMH69
GSFBMH70 GSFBMH71 GSFBMH72 GSFBMH73 g 4.5% LGSFBMH70 LGSFBMH71 LGSFBMH72 LGSFBMH73
GSFBMH74 GSFBMH75 GSFBMH76 GSFBMH77 h. 5.0% LGSFBMH74 LGSFBMH75 LGSFBMH76 LGSFBMH77
GSFBMH78 GSFBMH79 GSFBMHS80 GSFBMH81 i 5.5% LGSFBMH78 LGSFBMH79 LGSFBMH80 LGSFBMH81
GSFBMHS82 GSFBMHS83 GSFBMH84 GSFBMHS85 j. >5.5% LGSFBMH82 LGSFBMHS83 LGSFBMH84 LGSFBMH85
GSFBMH86 GSFBMH87 GSFBMH88 GSFBMH89 4.Total(line 3) LGSFBMH86 LGSFBMH87 LGSFBMH88 LGSFBMH89
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FIGURE 1 - EXAMPLE TEXT FILE FOR FR2004FB

Respondent ID
(10 digits)

Report
Form
name

Report
as-of-
date

Cell
Identifier

Separator (+)

Data value for
Cell Identifier

\

|

=
\\6123456;89FR2004FB 01-03-2022 é
LGSFBMHO02+661LGSFBMH03+415LGSFBMHO04+468LGSFBMH05+758
LGSFBMHO06+425LGSFBMHO07+234LGSFBMHO08+650LGSFBMH09+776
LGSFBMH10+204LGSFBMH11+657LGSFBMH12+624LGSFBMH13+616
LGSFBMH14+2291LGSFBMH15+169LGSFBMH16+301LGSFBMH17+527
LGSFBMH18+672LGSFBMH19+345LGSFBMH20+394LGSFBMH21+371
LGSFBMH22+474LGSFBMH23+140LGSFBMH24+803LGSFBMH25+75
LGSFBMH26+765LGSFBMH27+317LGSFBMH28+898LGSFBMH29+651
LGSFBMH30+839LGSFBMH31+399LGSFBMH32+310LGSFBMH33+855
LGSFBMH34+586LGSFBMH35+70LGSFBMH36+176LGSFBMH37+479
LGSFBMH38+190LGSFBMH39+781LGSFBMH40+773LGSFBMH41+229

LGSFBMH42+5045LGSFBMH43+3527LGSFBMH44+5397LGSFBMH45+5337

LGSFBMH46+828LGSFBMH47+920LGSFBMH48+610LGSFBMH49+618
LGSFBMH50+83LGSFBMH51+255LGSFBMH52+781LGSFBMH53+748

LGSFBMH54+519LGSFBMH55+698LGSFBMH56+316LGSFBMH57+529
LGSFBMH58+652LGSFBMH59+638LGSFBMH60+257LGSFBMH61+481
LGSFBMH62+310LGSFBMH63+210LGSFBMH64+107LGSFBMH65+122
LGSFBMH66+195LGSFBMH67+655LGSFBMH68+397LGSFBMH69+412
LGSFBMH70+264LGSFBMH71+446LGSFBMH72+519LGSFBMH73+534
LGSFBMH74+112LGSFBMH75+205LGSFBMH76+643LGSFBMH77+658
LGSFBMH78+415LGSFBMH79+281LGSFBMH80+898LGSFBMH81+913
LGSFBMH82+800LGSFBMH83+806LGSFBMH84+300LGSFBMH85+315

LGSFBMH86+4178LGSFBMH87+5114LGSFBMH88+4828LGSFBMH89+5330
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How to create a FR2004FB Text file from a spreadsheet

Step 1. Create a spreadsheet with a layout similar to the FR2004FB report form, along with
its corresponding Cell identifiers and its data values for each item on the FR2004FB report form.
You should skip those rows on the form that doesn’t contain cells to be filled-in.
A sample picture of a portion of the FR2004FB report is displayed below:

10
11

12
13

15
16
17
18
19
20
21
22
23

24

26
27
28
29
30
3
32
33
34
35
36
37

A B C D E F G H J
Dollar Amounts in Millions FNMA/FHLMC UMBS FHLMC {Non-UMBS)
Fails to receive Fails to deliver Fails to receive Fails to deliver
1 2 3 4
. Cell Identifier |Col 1 value Ide(:‘acil:ier Col 2 value Ide(:‘acil;ier Col 3 value Ide(:‘acil:ier Col 4 value
1. 15-year Federal Agency and GSE Pass-through MBS Fails
a. <2.0% LGSFBMHO2 661 LGSFBMHO3 415 LGSFBMHO4 468 LGSFBMHOS 758
b. 2.0% LGSFBMHOE 425 LGSFBMHO7 234 LGSFBMHOB 650 LGSFBMHO9 776
€. 25% LGEFEMHI10 04 LGSFBMHI11 657 LGSFBMHI12 624 LGSFBMH13 616
d. 3.0% LGSFBMH14 229 LGSFBMH15 169 LGSFBMH16 301 LGSFBMH17 527
e. 35% LGSFBMH18 672 LGSFBMH19 345 LGSFBMH20 354 LGSFBMH21 371
f. 4.0% LGEFBMH22 474 LGSFBMH23 140 LGSFBEMH24 8O3 LGSFBMH25 75
g. 45% LGSFBMH26 765 LGSFBMH27 317 LGSFBMH2B B98 LGSFBMH29 651
h. 5.0% LGSFBMH30 839 LGSFBMH31 399 LGSFBMH32 310 LGSFBMH33 B55
i. 55% LGEFEMH34 586 LGSFBMH35 70 LGSFBMH36 176 LGSFBMH3Y 478
j. »5.5% LGSFBMH38 190 LGSFBMH39 781 LGSFBMH40 773 LGSFBMH41 229
2. Total (line 1) LGSFBMH42 5045 LGSFEMHA3 3527 LGSFEMHA4 5397 LGSFBMHA45 5337
Outright Dollar Roll Outright Dollar
5 3. 15-year Federal Agency and GSE Pass-through MBS Transaction Volumes 1 2 3 4
a. «2.0% LGEFEMH4E 828 LGSFEMH4T 920 LGSFEMH4E 610 LGSFBEMHA4S 618
b. 2.0% LGSFBMHS0 83 LGSFBMHS51 255 LGSFBMHS52 781 LGSFBMHS53 748
€. 25% LG5FBMHS4 519 LGSFBMHS5 698 LGSFBMHSE 316 LGSFBMHSY 529
d. 3.0% LGSFBMHSE 652 LGSFBEMHS5S 638 LGSFEMHED 57 LGSFBMHE]L 481
e. 35% LGSFBMHG2 310 LGSFBMHE3 210 LGSFBMHG4 107 LGSFBMHES 122
f. 4.0% LGSFBMHEBE 1595 LGSFBEMHGY 655 LGSFBEMHEE 397 LGSFBEMHGS 412
g. 45% LGSFBMHTO 264 LGSFBEMHT1 445 LGSFBMHT2 519 LGSFBMHT3 534
h. 5.0% LGSFBMHT74 112 LGSFBMHTS 205 LGSFBMHT7E 643 LGSFBMHT7 658
i. 55% LGSFBMHTYE 415 LGSFBEMHTS 281 LGSFBEMHB0 898 LGSFBMHE1 913
j. »5.5% LGSFBMHE2 800 LGSFBMHES 806 LGSFEMHE4 300 LGSFBMHES 315
4. Total (line 3) LGSFBMHEE 4178 LGSFBMHBT 5114 LGSFBMHEB 4828 LGSFBMHBS 5330
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Step 2. Once the entire report form is populated on a spreadsheet and the data values have been entered, it is time to
format all of your entries from the first Cell Identifier and Value up to and including the last Cell Identifier and
Value into a Reporting Central required format.

To accomplish this the following technique may be used
- select cells starting with the first Cell Identifier and Value (starting with the first Cell Identifier row/column)
up to the last Cell Identifier and Value (ending with the last Value row/column).

- paste selection to another spreadsheet and save it in *.txt file:
On the spreadsheet file: do a File > Save As, select Text (Tab delimited) in the Save
as type section. Type a name for the file and click the Save button. Then click OK and
Yes to the two MS Excel prompts.

- Ifyou open the text file, you should see something like this:

File Edit Format View Help

LGSFEIMHUE 661 LGSFBMHO3 415 LGSFBMHD4 468 LGSFBMHOA 768
LGSFBMHOG 425 LGSFBMHOT 234 LGSFBMHOG 650 LGSFBMHOY 77B
LGSFBMH10 204 LGSFBMHM 657 LGSFBMH12 624 LGSFBMH13 616
LGSFBMH14 229 LGSFBMH15 169 LGSFBMH16 301 LGSFBMHA1T R2T
LGSFBMH18 672 LGSFBMH19 345 LGSFBMH20 394 LGSFBMH21 3
LGSFBMH22 474 LGSFBMH23 140 LGSFBMH24 803 LGSFBMH25 75
LGSFBMH26 765 LGSFBMHZT 3V LGSFBMH28 898 LGSFBMH29 651
LGSFBMH30 839 LGSFBMH31 399 LGSFBMH32 310 LGSFBMH33 855
LGSFBMH34 586 LGSFBMH35 70 LGSFBMH36 176 LGSFBMH3T 479
LGSFBMH38 190 LGSFBMH39 781 LGSFBMH40 [ LGSFBMH41 229
LGSFBMH42 5045 LGSFBMH43 3527 LGSFBMH44 5397 LGSFBMH45 5337
LGSFBMH46 6828 LGSFBMHAT 820 LGSFBMH48 610 LGSFBMH49 618
LGSFBMHAD 83 LGSFBMHA 255 LGSFBMHS2 Ta1 LGSFBMHAS 748
LGSFBMHS4 519 LGSFBMHSS 698 LGSFBMHS6 316 LGSFBMHAT 529
LGSFBMHSE 652 LGSFBMHAS9 638 LGSFBMHGB0 257 LGSFBMHE1 481
LGSFBMHG2 310 LGSFBMHG3 210 LGSFBMHB4 107 LGSFBMHGA 122
LGSFBMHGA 195 LGSFBMHET 655 LGSFBMHBE 397 LGSFBMHGY 412
LGSFBMHTO 264 LGSFBMHT1 446 LGSFBMHT2 519 LGSFBMHT3 534
LGSFBMHT4 112 LGSFBMHTS 205 LGSFBMHTE 643 LGSFBMHTT 658
LGSFBMHTS 415 LGSFBMHTY 281 LGSFBMHSE0 898 LGSFBMHE1 913
LGSFBMHE2 800 LGSFBMHE3 806 LGSFBMHS4 300 LGSFBMHEA 315
LGSFBMHEE 4178 LGSFBMHET 5114 LGSFBMHSE 4828 LGSFBMHEY 5330
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- use “Replace All” for the following: “<tab>" to “+” and after that “+L” to “L”
to see something like that:

Eile Edit Format Miew Help
LGSFBMH02+661LGSFBMHO3+415LGSFEMH04+468L GSFBMHO5+758
LGSFBMHO6+425L GSFBMHO7+234L GSFBMH084650LGSFBMHO94776
LGSFBMH10+204LGSFBMH11+657LGSFBMH12+624LGSFBEMH13+616
LGSFBMH14+229LGSFBMH15+169LGSFBMH164301LGSFBMH17+527
LGSFBMH18+672LGSFBMH19+345L GSFBMH20+394LGSFBMH21+371
LGSFBMH22+474LGSFEMH23+140LGSFEMH24+803LGSFBMH25+T5
LGSFBMH26+765LGSFBMHZ27+317LGSFBMH28+898LGSFBMH29+651
LGSFBMH30+839LGSFBMH31+399LGSFBMH32+310LGSFBMH33+855
LGSFBMH34+586LGSFBMHI54T70LGSFBMH36+176LGSFBIMHAT+479
LGSFBMH38+190LGSFBMH39+781LGSFBMH40+77T3LGSFBMH41+229
LGSFBMH42+5045LGSFBMH4343527LGSFBMHA44+5397TLGSFBMHA45+5337
LGSFBMH46+828LGSFBMH47+520L GSFBMH48+610LGSFBMH49+618
LGSFBMHA0+83LGSFBMHS1+255LGSFBMHS2+781LGSFBMHA3+745
LGSFBMHA4+513LGSFBMHA5+698L GSFBMHA6+316LGSFBMHAT+529
LGSFBMHS8+652LGSFBMHA9+638LGSFBMHG0+257TLGSFBMHGE1+481
LGSFBMHGE2+310LGSFBMHE3+210LGSFEMHA44+107LGSFBMHGS+122
LGSFBMHBE+195LGSFBMHG7+655L GSFBMHGE8+397LGSFBMHE9+412
LGSFBMHT0+264LGSFBMHT1+446LGSFBMHT24519LGSFBMHT 34534
LGSFBMHT4+112LGSFBMHT5+205LGSFBMHTE+643LGSFBMHTT+658
LGSFBMHTE+415LGSFBMHT9+281LGSFEMHE0+898LGSFBMHE1+913
LGSFBMHE2+800LGSFBMHE34+806LGSFBEMHE44300LGSFBMHB5+315
LGSFBMHE6+4178LGSFBMHST+5114LGSFBEMHE8+4828LGSFBMHE9+5330
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Step 3. The last step, is adding the respondent ID, as-of-date and the report form name.
Open the newly created text file, place the cursor before the Cell Identifier L on the first row of data and press the

return key to create an empty first row. Then type in your 10-digit respondent ID code immediately followed by
FR2004FB and two blank spaces (Remember the report form name must be 10 characters long) and then the
report’s as-of-date (in the format of the date on the first line below.) Save the file and you’re done. Once you’re
done, your first row of data should look similar in format to the file below.

Eile Edit Format View Help

0123456789FR2004FB 01-03-2022
LGSFBMH02+661LGSFBMHO3+415LGSFBMHO4+468LGSFBMHO0S+758
LGSFBMHO06+425LGSFBMHOT+234LGSFEMHOS+650LGSFBMHO09+776
LGSFBEMH10+204LGSFBMH11+657LGSFBMH12+624 L GSFBEMH13+616
LGSFBMH14+229LGSFBMH15+169LGSFBMH16+301LGSFBMH17+527
LGSFBMH18+672LGSFBMH19+345LGSFEMH20+394LGSFBMH21+371
LGSFBEMH22+474LGSFBMH23+140LGSFBMH24+803LGSFBMH25+75
LGSFBMH26+TR5LGSFBMH27+317LGSFBMH25+898LGSFBMH29+651
LGSFBMH30+839LGSFBMH31+399LGSFBMH32+310LGSFBMH33+855
LGSFBMH34+586LGSFBEMH35+70LGSFBMHI6+176LGSFBMHIT+479
LGSFBMH38+190LGSFBEMH39+781LGSFBMH40+773LGSFBMH41+229
LGSFBEMH42+5045L GEFBMH43+3527L GSFBMH44+5397L GSFBMH45+5337
LGSFBMH46+828L GSFBMH47+920LGSFBMH48+610LGSFBMH49+613
LGSFBMHA0+83LGSFBMHS1+255L GSFBMHS2+781LGSFBMHA3+748
LGSFBMHA4+519LGSFBMHS5+698LGSFBMHS6+316LGSFBMHAT+529
LGSFBMHA8+652L GSFBMHA94+638LGSFBMHEN+257LGSFBMHE1+481
LGSFBMHG24+310LGSFBEMHGE3+210LGSFBMHEA+107LGSFBMHES+122
LGSFBMHGE+195L GSFBMHGT+655L GSFBMHEE+397LGSFBMHEG +412
LGSFBMHT0+264LGSFBMHT71+446LGSFBMHT2+519LGSFBMHT3+534
LGSFBMHT4+112LGSFBMHT5+205LGSFBMHT6+643LGSFBMHT7+658
LGSFBMHTE+415LGSFBMHT79+281LGSFBMHE0+898LGSFBMHE1+913
LGSFBMHB2+800LGSFBMHE3+806LGSFBEMHE4+300LGSFBMHE5+315
LGSFBMHB6+4178LGSFBEMHET+5114LGSFEMHEE+4828L GSFEMHE9+5330

Now you can go ahead and submit this text file to Reporting Central.
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File Format for FR2004FC (Effective from 01/02/2015)

Report Header Record for FR2004FC

The Report Header Record must be the first record in the file.

Field Length  Type Value/Description

Report Institution ID 10 NUM 10-digit respondent identifier

Report Name 10 ALPHA  ‘FR2004FC’ followed by two blanks

Report As-of-date 10 NUM 10-digit date (MM-DD-YYY'Y) which represents the

as-of-date of the report
Report Data Record for FR2004FC

There must be one Report Data Record for each line of the report form.

Field Length Type Value/Description

Cell Identifier 9 ALPHA L followed by 8-character Cell Identifier of the
line of the report form: “MDRM” ID for the
FR2004FC form (4-char): GSFC and the first field of
the corresponding line “MDRM” (4-char) (S020-
S063)
— see next section of this document for a List of Cell
Identifiers values.

The next pair of fields is: the separator and the data value. In case of the FR2004FC report, there
are only two columns per Line, so two cell identifiers are followed by their values separated by
field separators.

Field Length  Type Value/Description
+ 1 ALPHA  “+’ plus sign, used as field separator
Data Value 0-9 NUM Numeric data value being reported for the particular

data cell defined by that row and column. Value
must be in one of the following formats:

. an unsigned one to nine-digit value if positive

(999999999);

. zero (unsigned) if zero is the applicable value;

. null, if the data field is not applicable.

Note: Do not zero fill the report. If you do not have data for a cell, please leave the cell null.
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Cell Identifiers to be used for FR2004FC

Settlement Cycle Report of Dealer Fails and Transaction Volumes: Class C — FR2004FC

MDRMs Descriptions Cell Identifiers
GSFCS020 GSFCS021 a. <2.5% LGSFCS020 LGSFCS021
GSFCS022 GSFCS023 b. 2.5% LGSFCS022 LGSFCS023
GSFCS024 GSFCS025 c. 3.0% LGSFCS024 LGSFCS025
GSFCS026 GSFCS027 d. 3.5% LGSFCS026 LGSFCS027
GSFCS028 GSFCS029 e. 4.0% LGSFCS028 LGSFCS029
GSFCS030 GSFCS031 f. 4.5% LGSFCS030 LGSFCS031
GSFCS032 GSFCS033 g. 5.0% LGSFCS032 LGSFCS033
GSFCS034 GSFCS035 h. 5.5% LGSFCS034 LGSFCS035
GSFCS036 GSFCS037 i. 6.0% LGSFCS036 LGSFCS037
GSFCS038 GSFCS039 j.  >6.0% LGSFCS038 LGSFCS039
GSFCS040 GSFCS041 2. Total (line 1) | LGSFCS040 LGSFCS041
GSFCS042 GSFCS043 a. <2.5% LGSFCS042 LGSFCS043
GSFCS044 GSFCS045 b. 2.5% LGSFCS044 LGSFCS045
GSFCS046 GSFCS047 c. 3.0% LGSFCS046 LGSFCS047
GSFCS048 GSFCS049 d. 3.5% LGSFCS048 LGSFCS049
GSFCS050 GSFCS051 e. 4.0% LGSFCS050 LGSFCS051
GSFCS052 GSFCS053 f. 4.5% LGSFCS052 LGSFCS053
GSFCS054 GSFCS055 g. 5.0% LGSFCS054 LGSFCS055
GSFCS056 GSFCS057 h. 5.5% LGSFCS056 LGSFCS057
GSFCS058 GSFCS059 i. 6.0% LGSFCS058 LGSFCS059
GSFCS060 GSFCS061 j.  >6.0% LGSFCS060 LGSFCS061
GSFCS062 GSFCS063 4. Total (line 3) | LGSFCS062 LGSFCS063
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FIGURE 1 - EXAMPLE TEXT FILE FOR FR2004FC

Report Report
Respondent ID Form as-of- Cell
10 digits dat
( gits) name ate Identifier

Separator (+)

Data value for
Cell Identifier

\

015%456789£EZOO4FC 01-02f§O15
LGSFCS020+150LGSFCS021+187LGSFCS022+225LGSFCS023+386
LGSFCS024+380LGSFCS025+439
LGSFCS026+790LGSFCS027+105
LGSFCS028+350LGSFCS029+650
LGSFCS030+275LGSFCS031+340
LGSFCS032+2170LGSFCS033+2107
LGSFCS034+250LGSFCS035+190
LGSFCS036+300LGSFCS037+195
LGSFCS038+400LGSFCS039+220
LGSFCS040+5290LGSFCS041+4819
LGSFCS042+155LGSFCS043+195
LGSFCS044+225LGSFCS045+388
LGSFCS046+385LGSFCS047+444
LGSFCS048+795LGSFCS049+123
LGSFCS050+355LGSFCS051+655
LGSFCS052+285LGSFCS053+345
LGSFCS054+2180LGSFCS055+2188
LGSFCS056+255LGSFCS057+195
LGSFCS058+305LGSFCS059+105
LGSFCS060+405LGSFCS061+222
LGSFCS062+5345LGSFCS063+4860
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How to create a FR2004FC Text file from a spreadsheet

Step 1. Create a spreadsheet with a layout similar to the FR2004FC report form, along with

its corresponding Cell identifiers and its data values for each item on the FR2004FC report form.
You should skip those rows on the form that doesn’t contain cells to be filled-in.

A sample picture of a portion of the FR2004FC report is displayed below:

A B C 1] E F G
1
2 Dollar Amounts in Millions FNIMA
Fails to receive Fails to deliver
3 2 2
4 1. 30-year GNMA Pass-through MBS Fails Line Identifier Col 1value Col 2 value
5 a. =2.5% LGSFC5020 150 LESFCS021 187
B b. 2.5% LG5SFC5022 225 LGSFC5023 386
7 c. 3.0% LG5SFC5024 380 LGSFC5025 433
B d. 3.5% LG5SFC5026 790 LGSFCS027 105
9 e. 4.0% LG5SFC5028 350 LGSFC5029 650
10 f. 4.5% LGSFCE030 275 LESFCE031 340
11 g 5.0% LG5SFC5032 2170 LGSFC5033 2107
12 h. 5.5% LG5SFCS034 250 LESFCS035 190
13 i. 6.0% LG5SFC5036 300 LGSFC5037 195
14 j. =6.0% LG5FC5038 400 LGSFC5039 220
15 2. Total [line 1) LGSFC5040 5290 LGSFC5041 4819
Cutright Collar Roll
16 3. 30-year GNMA Transaction Volumes 1 2
17 a. <2.5% LG5FC5042 155 LGSFC5043 195
18 b. 2.5% LGSFCE044 225 LESFCE045 328
19 c. 3.0% LG5SFC5046 385 LGSFC5047 444
20 d. 3.5% LG5FC5048 795 LGSFC5049 123
21 e. 4.0% LGSFC5050 355 LGSFC5051 B55
22 f. 4.5% LG5SFC5052 285 LGSFC5053 345
23 g 5.0% LGSFCE054 2180 LESFCE055 2188
24 h. 5.5% LG5SFC5056 255 LGSFC5057 195
25 i. B.0% LGSFCE058 305 LESFCS059 105
26 j. =6.0% LG5FCS060 405 LGSFC5061 222
27 4, Total [line 3) LG5FC5062 5345 LGSFC5063 4860
28

Step 2. Once the entire report form is populated on a spreadsheet and the data values have been entered, it is time to
format all of your entries from the first Cell Identifier and Value up to and including the last Cell Identifier and
Value into a Reporting Central required format.

To accomplish this the following technique may be used
- select cells starting with the first Cell Identifier Identifier and Value (starting with the first Cell Identifier
row/column) up to the last Cell Identifier and Value (ending with the last Value row/column).
- paste selection to another spreadsheet and save it in *.txt file:
On the spreadsheet file: do a File > Save As, select Text (Tab delimited) in the Save
as type section. Type a name for the file and click the Save button. Then click OK and
Yes to the two MS Excel prompts.
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- Ifyou open the text file, you should see something like this:

File Edit Format WView Help

LGSFCS020 150 LGSFCS021 187

LGSFCS022 225 LGSFCS023 386

LGSFCS024 380 LGSFCS025 439

LGSFCS026 790 LGSFCS027 105

LGSFCS02E 350 LGSFCS029 &850

LGSFCS030 275 LGSFC5031 240

LGSFCS032 2170 LGSFCS033 2107
LGSFCS034 250 LGSFCS5035 1390

LGSFCS036 300 LGSFCS037 195

LGSFCS03E 400 LGSFCS039 220

LGSFCS040 5290 LGSFCS041 4819
LGSFCS042 155 LGSFCS5043 195

LGSFCS044 225 LGSFCS5045 ZEE

LGSFCS046 385 LGSFCS047 444

LGSFCS048 795 LGSFCS049 123

LGSFCS050 355 LGSFCS051 655

LGSFCS052 285 LGSFCS053 345

LGSFCS05 4 2180 LGSFCS055 2188
LGSFCS056 255 LGSFCS057 195

LGSFCS05 8 305 LGSFCS059 105

LGSFCS060 405 LGSFCS061 222

LGSFCS062 5345 LGSFC5063 4860

- use “Replace All” for the following: “<tab>" to “+” and after that “+L” to “L”
to see something like that:

File Edit Format Wiew Help

LGSFC5020+150LGSFC5021+187
LGSFC5022+225LG5FC5023+386
LGSFC5024+3B0LGSFC5025+439
LGSFC5026+730LG5SFC5027+105
LGSFC5028+350LG5FC50294+650
LGSFCS030+275LGSFC5031+340
LGSFC5032+2170LGSFCS033+2107
LGSFC5034+250LG5FC5035+130
LGSFC5036+300LG5FC5037+195
LGSFC5038+400LG5FC50394+220
LGSFC5040+5230LGSFC5041+4819
LGSFC5042+155LG5FC5043+135
LGSFC5044+225LG5FC5045+388
LGSFC5046+385LGSFC5047 +444
LGSFCS5048+7 95 LGSFC5049+123
LGSFC5050+355LGSFC5051+655
LGSFCS5052+285LG5FC5053+345
LGSFC5054+21B0LGSFC5055+2188
LGSFC5056+255LG5FC5057+195
LGSFC5055+305LG5FC5059+105
LGSFC5060+405LGSFC5061+222
LGSFC5062+5 345 LGSFCS063+4860
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Step 3. The last step, is adding the respondent ID, as-of-date and the report form name.
Open the newly created text file, place the cursor before the Cell Identifier on the first row of data and press the

return key to create an empty first row. Then type in your 10-digit respondent ID code immediately followed by
FR2004FC and two blank spaces (Remember the report form name must be 10 characters long) and then the
report’s as-of-date (in the format of the date on the first line below.) Save the file and you’re done. Once you’re
done, your first row of data should look similar in format to the file below.

File Edit Format View Help

01234567 89FR2004FC  01-02-2015
LGSFC5020+150LG5FC5021+187
LGSFC5022+225LG5FC5023+386
LGSFC5024+3B0LGSFC5025+439
LGSFC5026+7 20LGSFC5027+105
LGSFC5028+350LG5FC5029+650
LGSFC5030+275LG5FC5031+340
LGSFC5032+2170LG5SFCS033+2107
LGSFC5034+250LG5FC5035+190
LGSFC5036+300LG5FC5037+195
LGSFC5038+400LG5FC50393+220
LGSFC5040+5 290LG5FC5041+4819
LGSFC5042+155 LGSFCS5043+195
LGSFC5044+225 LG5FC5045+388
LGSFC5046+3BE5LGSFC5047 +444
LGSFC5048+7 35 LGSFC5049+123
LGSFC5050+355 LGSFC5051+655
LGSFC5052+2B85LG5SFCS5053+345
LGSFC5054+2180LG5FC5055+2188
LGSFC5056+255 LGSFC5057+195
LGSFC5058+305 LGSFCS059+105
LGSFC5060+405 LGSFCS5061+222
LGSFC5062+5 345 LGSFC5063+4860

Now you can go ahead and submit this text file to Reporting Central.
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File Format for FR2004FM (Effective from 01-31-2022)

Report Header Record for FR2004FM

The Report Header Record must be the first record in the file.

Field Length  Type Value/Description

Report Institution ID 10 NUM 10-digit respondent identifier

Report Name 10 ALPHA  ‘FR2004FM’ followed by two blanks

Report As-of-date 10 NUM 10-digit date (MM-DD-YYY'Y) which represents the

as-of-date of the report
Report Data Record for FR2004FM

There must be one Report Data Record for each line of the report form.

Field Length Type Value/Description

Cell Identifier 9 ALPHA L followed by 8-character Cell Identifier of the
line of the report form: “MDRM” ID for the
FR2004FM form (4-char): GSFM and the first field
of the corresponding line “MDRM” (4-char)
(MH90-MK65)

— see next section of this document for a List of Cell
Identifiers values.

The next pair of fields is: the separator and the data value. In case of the FR2004FM report, there

are only two columns per Line, so two cell identifiers are followed by their values separated by
field separators.

Field Length  Type Value/Description
+ 1 ALPHA  “+’ plus sign, used as field separator
Data Value 0-9 NUM Numeric data value being reported for the particular

data cell defined by that row and column. Value
must be in one of the following formats:

. an unsigned one to nine-digit value if positive

(999999999);

. zero (unsigned) if zero is the applicable value;

. null, if the data field is not applicable.

Note: Do not zero fill the report. If you do not have data for a cell, please leave the cell null.
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Cell Identifiers to be used for FR2004FM

Settlement Cycle Report of Dealer Fails and Transaction Volumes — FR2004FM

MDRMs

Desc

Cell Identifier

GSFMMH90

IGSFMMH91

IGSFMMH92

IGSFMMH93

IGSFMS069

IGSFMS070

@.<2.5%

LGSFMMH90

LGSFMMH91

LGSFMMH92

LGSFMMH93

LGSFMS069

LGSFMS070

GSFMMH94

IGSFMMH95

IGSFMMH96

IGSFMMH97

IGSFMS075

IGSFMS076

b.2.5%

LGSFMMH94

LGSFMMH95

LGSFMMH96

LGSFMMH97

LGSFMS075

LGSFMS076

GSFMMH98

IGSFMMH99

IGSFMMJ00

IGSFMMJO01

IGSFMS081

IGSFMS082

c.3.0%

LGSFMMH98

LGSFMMH99

LGSFMMJ00

LGSFMMJ01

LGSFMS081

LGSFMS082

GSFMMJ02

IGSFMMJ03

IGSFMMJ04

IGSFMMJ05

IGSFMS087

IGSFMS088

d.3.5%

LGSFMMJ02

LGSFMMJO03

LGSFMMJ04

LGSFMMJ05

LGSFMS087

LGSFMS088

GSFMMJ06

IGSFMMJO7

IGSFMMJ08

IGSFMMJ09

IGSFMS093

IGSFMS094

e.4.0%

LGSFMMJ06

LGSFMMJO7

LGSFMMJ08

LGSFMMJ09

LGSFMS093

LGSFMS094

GSFMMJ10

IGSFMMJ11

IGSFMMJ12

IGSFMMJ13

IGSFMS099

IGSFMS100

f.4.5%

LGSFMMJ10

LGSFMMJ11

LGSFMMJ12

LGSFMMJ13

LGSFMS099

LGSFMS100

GSFMMJ14

IGSFMMJ15

IGSFMMJ16

IGSFMMJ17

IGSFMS105

IGSFMS106

£.5.0%

LGSFMMJ14

LGSFMMJ15

LGSFMMJ16

LGSFMMJ17

LGSFMS105

LGSFMS106

GSFMMJ18

IGSFMMJ19

IGSFMMJ20

IGSFMMJ21

GSFMS111

IGSFMS112

h.5.5%

LGSFMMJ18

LGSFMMJ19

LGSFMMJ20

LGSFMMJ21

LGSFMS111

LGSFMS112

GSFMMJ22

IGSFMMJ23

IGSFMMJ24

IGSFMMJ25

IGSFMS117

IGSFMS118

i.6.0%

LGSFMMJ22

LGSFMMJ23

LGSFMMJ24

LGSFMMJ25

LGSFMS117

LGSFMS118

GSFMMJ26

IGSFMMJ27

IGSFMMJ28

IGSFMMJ29

IGSFMS123

IGSFMS124

j.>6.0%

LGSFMMJ26

LGSFMMJ27

LGSFMMJ28

LGSFMMJ29

LGSFMS123

LGSFMS124

GSFMMJ30

IGSFMMJ31

IGSFMMJ32

IGSFMMJ33

IGSFMS129

IGSFMS130

2.Total
linel)

LGSFMMJ30

LGSFMMJ31

LGSFMMJ32

LGSFMMJ33

LGSFMS129

LGSFMS130

GSFMMJ34

IGSFMMJ35

IGSFMMI36

IGSFMMJ37

IGSFMS135

IGSFMS136

@.<2.5%

LGSFMMI34

LGSFMMIJ35

LGSFMMJ36

LGSFMMI37

LGSFMS135

LGSFMS136

GSFMMJ38

IGSFMMJ39

IGSFMMJ40

IGSFMMJ41

GSFMS141

IGSFMS142

b.2.5%

LGSFMMI38

LGSFMMJ39

LGSFMMJ40

LGSFMMJ41

LGSFMS141

LGSFMS142

GSFMMJ42

IGSFMMJ43

IGSFMMJ44

IGSFMMJ45

IGSFMS147

IGSFMS148

c.3.0%

LGSFMMJ42

LGSFMMJ43

LGSFMMJ44

LGSFMMJ45

LGSFMS147

LGSFMS148

GSFMMJ46

IGSFMMJ47

IGSFMMJ48

IGSFMMJ49

IGSFMS153

IGSFMS154

d.3.5%

LGSFMMJ46

LGSFMMJ47

LGSFMMJ48

LGSFMMJ49

LGSFMS153

LGSFMS154

GSFMMI50

IGSFMMJ51

IGSFMMI52

IGSFMMJ53

IGSFMS159

IGSFMS160

e.4.0%

LGSFMMJ50

LGSFMMJ51

LGSFMMJ52

LGSFMMJ53

LGSFMS159

LGSFMS160

GSFMMJ54

IGSFMMJ55

IGSFMMI56

IGSFMMJ57

IGSFMS165

IGSFMS166

f.4.5%

LGSFMMI54

LGSFMMIJ55

LGSFMMIJ56

LGSFMMIJ57

LGSFMS165

LGSFMS166

GSFMMI58

IGSFMMJ59

IGSFMMJ60

IGSFMMJ61

GSFMS171

IGSFMS172

g.5.0%

LGSFMMJ58

LGSFMMIJ59

LGSFMMJ60

LGSFMMJ61

LGSFMS171

LGSFMS172

GSFMMJ62

IGSFMMJ63

IGSFMMJ64

IGSFMMJ65

IGSFMS177

IGSFMS178

h.5.5%

LGSFMMJ62

LGSFMMJ63

LGSFMMJ64

LGSFMMJ65

LGSFMS177

LGSFMS178

GSFMMJ66

IGSFMMJ67

IGSFMMJ68

IGSFMMJ69

IGSFMS183

IGSFMS184

i.6.0%

LGSFMMJ66

LGSFMMI67

LGSFMMJ68

LGSFMMJ69

LGSFMS183

LGSFMS184

GSFMMJ70

IGSFMMJ71

IGSFMMI72

IGSFMMJ73

IGSFMS189

IGSFMS190

j.>6.0%

LGSFMMIJ70

LGSFMMJ71

LGSFMMJ72

LGSFMMIJ73

LGSFMS189

LGSFMS190

GSFMMJ74

IGSFMMJ75

IGSFMMI76

IGSFMMI77

IGSFMS195

IGSFMS196

4. Total
line3)

LGSFMMI74

LGSFMMJ75

LGSFMMJ76

LGSFMMI77

LGSFMS195

LGSFMS196

GSFMMJ78

IGSFMMJ79

IGSFMMJ80

IGSFMMJ81

0.<2.0%

LGSFMMIJ78

LGSFMMJ79

LGSFMMJ80

LGSFMMI81

GSFMMJ82

IGSFMMJ83

IGSFMMJ84

IGSFMMJ85

b.2.0%

LGSFMMI82

LGSFMMJ83

LGSFMMJ84

LGSFMMI85

GSFMMJ86

IGSFMMJ87

IGSFMMJ88

IGSFMMJ89

c.2.5%

LGSFMMJ86

LGSFMMI87

LGSFMMJ88

LGSFMMJ89

GSFMMJ90

IGSFMMJ91

IGSFMMJ92

IGSFMMJ93

d.3.0%

LGSFMMJ90

LGSFMMJ91

LGSFMMJ92

LGSFMMJ93

GSFMMJ94

IGSFMMJ95

IGSFMMJ96

IGSFMMJ97

e.3.5%

LGSFMMJ94

LGSFMMJ95

LGSFMMJ96

LGSFMMJ97

GSFMMJ98

IGSFMMJ99

IGSFMMKO00

IGSFMMKO1

f.4.0%

LGSFMMJ98

LGSFMMJ99

LGSFMMKO0

LGSFMMKO1

GSFMMKO02

IGSFMMKO03

IGSFMMKO04

IGSFMMKO05

8.4.5%

LGSFMMKO02

LGSFMMKO03

LGSFMMKO04

LGSFMMKO05

GSFMMKO06

IGSFMMKO7

IGSFMMKO08

IGSFMMKO09

h.5.0%

LGSFMMKO06

LGSFMMKO07

LGSFMMKO08

LGSFMMKO09

GSFMMK10

IGSFMMK11

IGSFMMK12

IGSFMMK13

i.5.5%

LGSFMMK10

LGSFMMK11

LGSFMMK12

LGSFMMK13

GSFMMK14

IGSFMMK15

IGSFMMK16

IGSFMMK17

j.>5.5%

LGSFMMK14

LGSFMMK15

LGSFMMK16

LGSFMMK17

GSFMMK18

IGSFMMK19

IGSFMMK20

IGSFMMK21

6.Total
line5)

LGSFMMK18

LGSFMMK19

LGSFMMK20

LGSFMMK21

GSFMMK22

IGSFMMK23

IGSFMMK24

IGSFMMK25

@.<2.0%

LGSFMMK22

LGSFMMK23

LGSFMMK24

LGSFMMK25

GSFMMK26

IGSFMMK27

IGSFMMK28

IGSFMMK29

b.2.0%

LGSFMMK26

LGSFMMK27

LGSFMMK28

LGSFMMK29

GSFMMK30

IGSFMMK31

IGSFMMK32

IGSFMMK33

€.2.5%

LGSFMMK30

LGSFMMK31

LGSFMMK32

LGSFMMK33

GSFMMK34

IGSFMMK35

IGSFMMK36

IGSFMMK37

d.3.0%

LGSFMMK34

LGSFMMK35

LGSFMMK36

LGSFMMK37

GSFMMK38

IGSFMMK39

IGSFMMK40

IGSFMMK41

e.3.5%

LGSFMMK38

LGSFMMK39

LGSFMMK40

LGSFMMK41

GSFMMK42

IGSFMMK43

IGSFMMK44

IGSFMMK45

f.4.0%

LGSFMMK42

LGSFMMK43

LGSFMMK44

LGSFMMK45

GSFMMK46

IGSFMMK47

IGSFMMK48

IGSFMMK49

8.4.5%

LGSFMMK46

LGSFMMK47

LGSFMMK48

LGSFMMK49
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GSFMMK50 |GSFMMK51 |[GSFMMK52  |[GSFMMK53 h.5.0% |LGSFMMK50 |LGSFMMK51 |LGSFMMK52 |LGSFMMK53
GSFMMK54 | GSFMMKS55  [GSFMMKS56 [GSFMMK57 i.5.5% |LGSFMMK54 [LGSFMMK55 [LGSFMMK56 [LGSFMMK57
GSFMMK58 |GSFMMK59 |GSFMMK60 |GSFMMK61 j.>5.5% [LGSFMMK58 [LGSFMMK59 |LGSFMMK60 |LGSFMMK61
GSFMMK62 |GSFMMK63 GSFMMK64 |GSFMMK65 Slil—zt;il LGSFMMK62 |[LGSFMMK63 [LGSFMMK64 [LGSFMMK65
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FIGURE 1 - EXAMPLE TEXT FILE FOR FR2004FM

Report Report

Respondent ID -of-
(fo digits) rorm :sto cell Separator (4) Data value for
; name ate Identifier P Cell Identifier

L/ A

0123456789FR2004FM 01—31‘&—2022 /
LGSFMMH90+766LGSFMMH91+520LGSFMMH92+573LGSFMMH93+863LGSFMS069+573LGSFMS070+863
LGSFMMH94+530LGSFMMH95+339LGSFMMH96+755LGSFMMH97+881LGSFMS075+755LGSFMS076+881
LGSFMMH98+309LGSFMMH99+762LGSFMMJ00+729LGSFMMIJ01+721LGSFMS081+729LGSFMS082+721
LGSFMMJ02+334LGSFMMIJ03+274LGSFMMIJ04+406LGSFMMJ05+632LGSFMS087+406LGSFMS088+632
LGSFMMIJ06+777LGSFMMJ07+450LGSFMMJ08+499LGSFMMJ09+476LGSFMS093+499LGSFMS094+476
LGSFMMJ10+579LGSFMMJ11+245LGSFMMJ12+908LGSFMMJ13+180LGSFMS099+908LGSFMS100+180
LGSFMMJ14+870LGSFMMJ15+422LGSFMMIJ16+1003LGSFMMJ17+756LGSFMS105+1003LGSFMS106+756
LGSFMMJ18+944LGSFMMJ19+504LGSFMMJ20+415LGSFMMJ21+960LGSFMS111+415LGSFMS112+960
LGSFMMIJ22+691LGSFMMJ23+175LGSFMMIJ24+281LGSFMMJ25+584LGSFMS117+281LGSFMS118+584
LGSFMMJ26+295LGSFMMIJ27+886LGSFMMIJ28+878LGSFMMJ29+334LGSFMS123+878LGSFMS124+334
LGSFMMJ30+6095LGSFMMI31+4577LGSFMMJ32+6447L.GSFMMIJ33+6387LGSFMS129+6447L.GSFMS130+6387
LGSFMMJ34+933LGSFMMIJ35+1025LGSFMMI36+715LGSFMMI37+723LGSFMS135+715LGSFMS136+723
LGSFMMIJ38+188LGSFMMJ39+360LGSFMMIJ40+886LGSFMMJ41+853LGSFMS141+886LGSFMS142+853
LGSFMMJ42+624LGSFMMJ43+803LGSFMMJ44+421LGSFMMJ45+634LGSFMS147+421LGSFMS148+634
LGSFMMJ46+757LGSFMMJ47+743LGSFMMIJ48+362LGSFMMJ49+586LGSFMS153+362LGSFMS154+586
LGSFMMJ50+415LGSFMMIJ51+315LGSFMMI52+212LGSFMMI53+961LGSFMS159+212LGSFMS160+961
LGSFMMJ54+300LGSFMMJ55+760LGSFMMI56+502LGSFMMI57+231LGSFMS165+502LGSFMS166+231
LGSFMMJ58+369LGSFMMIJ59+551LGSFMMI60+624LGSFMMI61+620LGSFMS171+624LGSFMS172+620
LGSFMMJ62+217LGSFMMJ63+310LGSFMMI64+748LGSFMMIE5+471LGSFMS177+748LGSFMS178+471
LGSFMMJ66+520LGSFMMIJ67+386LGSFMMI68+1003LGSFMMIE69+611LGSFMS183+1003LGSFMS184+611
LGSFMMJ70+905LGSFMMIJ71+911LGSFMMIJ72+405LGSFMMJ73+1039LGSFMS189+405LGSFMS190+1039
LGSFMMJ74+5228LGSFMMIJ75+6164LGSFMMI76+5878LGSFMMI77+6729LGSFMS195+5878LGSFMS196+6729
LGSFMMIJ78+766LGSFMMJ79+520LGSFMMJ80+573LGSFMMJ81+863
LGSFMMJ82+530LGSFMMIJ83+339LGSFMMI84+755LGSFMMI85+881
LGSFMMJ86+309LGSFMMI87+762LGSFMMI88+729LGSFMMI89+721
LGSFMMJ90+334LGSFMMIJ91+274LGSFMMI92+406LGSFMMJ93+632
LGSFMMIJ94+777LGSFMMJ95+450LGSFMMI96+499LGSFMMI97+476
LGSFMMJ98+579LGSFMMJ99+245LGSFMMKO00+908LGSFMMKO01+180
LGSFMMKO02+870LGSFMMKO03+422LGSFMMKO04+1003LGSFMMKO05+756
LGSFMMKO06+944LGSFMMKO07+504LGSFMMKO8+415LGSFMMKO09+960
LGSFMMK10+691LGSFMMK11+175LGSFMMK12+281LGSFMMK13+584
LGSFMMK14+295LGSFMMK15+886LGSFMMK16+878LGSFMMK17+334
LGSFMMK18+6095LGSFMMK19+4577LGSFMMK20+6447LGSFMMK21+6387
LGSFMMK22+933LGSFMMK23+1025LGSFMMK24+715LGSFMMK25+723
LGSFMMK26+188LGSFMMK27+360LGSFMMK28+886LGSFMMK29+853
LGSFMMK30+624LGSFMMK31+803LGSFMMK32+421LGSFMMK33+634
LGSFMMK34+757LGSFMMK35+743LGSFMMK36+362LGSFMMK37+586
LGSFMMK38+415LGSFMMK39+315LGSFMMK40+212LGSFMMK41+961
LGSFMMK42+300LGSFMMK43+760LGSFMMK44+502LGSFMMK45+231
LGSFMMK46+369LGSFMMK47+551LGSFMMK48+624LGSFMMK49+620
LGSFMMK50+217LGSFMMK51+310LGSFMMK52+748LGSFMMK53+471
LGSFMMK54+520LGSFMMK55+386LGSFMMK56+1003LGSFMMKS57+611
LGSFMMK58+905LGSFMMK59+911LGSFMMK60+405LGSFMMK61+1039
LGSFMMK62+5228LGSFMMK63+6164LGSFMMK64+5878LGSFMMK65+6729




How to create a FR2004FM Text file from a spreadsheet

Step 1. Create a spreadsheet with a layout similar to the FR2004FM report form, along with

You should skip those rows on the form that doesn’t contain cells to be filled-in.
A sample picture of a portion of the FR2004FM report is displayed below:

10
11

12
13
14
15
16
7
18
19
20
21
22
23

24
25
26
27
28
20
30
31
32
33
34
35
36

nr

D

its corresponding Cell identifiers and its data values for each item on the FR2004FM report form.

M

Daollar Amounts in Millions

FNMA/FHLMC UMBS (Class A)

FHLMC Non-UMBS (ClassA)

GNMA (Class C)

Fails to receive

Fails to deliver

Fails to receive

Fails to deliver

Fails to receive

Fails to deliver

1 2 3 4 5 6
‘ Cell Identifier|Col 1 value Idecni::ier Col 2value Ideiiil:ier Col 3value Ideiiil:ier Col 4 value Idecniil:ier Col 5value Ideii::ier f;lluﬁe
1. 30-year Federal Agency and GSE Pass-through MBS Fails
a. <2.5% LGSFMMHS0 766 LGSFMMHS1 520 LGSFMMHS2 573 LGSFMMHS3 863 LGSFMS0BRS 573 LGSFMS070 863
b. 2.3% LGSFMMH94 530 LGSFMMHS5 339 LGSFMMHSE 735 LGSFMMHST 881 LGSFMSD75 755 LGSFMS076 881
c 30% LGSFMMH98 309 LGSFMMHSS 762 LGSFMMIDD 729 LGSFMMIOL | LGSFMSO81 729 LGSFMS082 721
d. 3.5% LGSFMMIOZ 334 LGSFMMI03 274 LGSFMMIDS 406 LGSFMMIOS 632 LGSFMS087 406 LGSFMS088 632
e. 4.0% LGSFMMIDE 777 LGSFMMIOT 430 LGSFMMIOE 433 LGSFMMIOS 476 LGSFMS083 483 LGSFMS094 478
f. 4.5% LGSFMMI10 579 LGSFMMILL 245 LGSFMMI12 908 LGSFMMI13 180 LGSFMSDeS 908 LGSFMS100 180
g. 5.0% LGSFMMI14 E70 LGSFMMILS 422 LGSFMMIL1E 1003 LGSFMMI17 756 LGSFMS105 1003 LGSFMS106 756
h. 55% LGSFMMI1E8 344 LGSFMMI1S 504 LGSFMMI20 415 LGSFMMI21 960 LGSFMS111 415 LGSFMS112 960
i. 6.0% LGSFMMI22 691 LGSFMMI23 175 LGSFMMI24 281 LGSFMMI25 584 LGSFMS117 281 LGSFMS118 584
j. *6.0% LGSFMMI26 295 LGSFMMIZT BB6 LGSFMMI2E 878 LGSFMMI28 334 LGSFMS123 878 LGSFMS124 334
2. Total (linel) LGSFMMI30 5085 LGSFWMMI31 4577 LGSFMMI32 6447 LGSFMMI33 6387 LGSFMS129 6447 LGSFMS130 6387
Outright Dollar Roll Outright Dollar Roll Qutright Dollar Roll
3. 30-year Federal Agency and GSE Pass-through MBS Transaction Volumes 1 2 3 a4 5 6
a. =25% LGSFMMI34 933 LGSFMMI35 1025 LGSFMMIZE 715 LGSFMMIZT 723 LGSFMS135 715 LGSFMS136 723
b. 2.5% LGSFMMI3E 188 LGSFMMI3S 360 LGSFMMIA0 886 LGSFMMI4L 853 LGSFMS141 BB6 LGSFMS142 853
C 3.0% LGSFMMI42 624 LGSFMMI43 B03 LGSFMMI44 421 LGSFMMI45 634 LGSFMS147 421 LGSFMS148 634
d. 3.5% LGSFMMI4E 757 LGSFMMIAT 743 LGSFMMI4R 362 LGSFMMI4Z 586 LGSFMS153 362 LGSFMS154 586
e 4.0% LGSFMMISO 415 LGSFMMIS1 315 LGSFMMIS2 212 LGSFMMIS3 961 LG5FMS159 212 LGSFMS160 961
£ 4.3% LGSFMMIS4 300 LGSFMMI35 760 LGSFMMISE 502 LGSFMMIST 231 LGSFMS165 502 LGSFMS166 231
g 5.0% LGSFMMISE 369 LGSFMMI3S 551 LGSFMMIGD 624 LGSFMMIEL 620 LGSFMS171 524 LGSFMS172 520
h. 55% LGSFMMIG2 217 LGSFMMIGS 310 LGSFMMIGS 748 LGSFMMIES 471 LGSFMS177 748 LGSFMS178 471
i 6.0% LGSFMMIGE 520 LGSFMMIET 386 LGSFMMIGE 1003 LGSFMMIES 611 LGSFMS183 1003 LGSFMS184 611
J. »8.0% LGSFMMITO 905 LGSFMMITL 811 LGSFMMIT2 405 LGSFMMIT3 1039 LGSFMS189 405 LGSFMS190 1039
4. Total {line 3} LGSFMMITE 5228 LGSFMMITS 6164 LGSFMMITE 5878 LGSFMMI7T 6729 LGSFMS185 5878 LGSFMS196 6729
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38

I/\?Q Dollar Amounts in Millions FNMA/FHLMC UMBS (Class B) FHLMC Non-UMBS (Class B)
i? Fails to receive Fails to deliver Fails to receive Fails to deliver
42 1 2 3 4

Cell Identifier|Col Lvalue CE_"_ Col 2 value CE_"_ Col 3value Ce_ll_ Col 4 value

43 |5, 15-year Federal Agency and GSE Pass-through MBS Fails Identifier Identifier Identifier
44 a. <2.0% LGSFMMI78 766 LGSFMMITS 520 LGSFMMITS 573 LGSFMMIEL 863
43 b. 2.0% LGSFMMIB2 530 LGSFMMIE3 338 LGSFMMIE3 753 LGSFMMIES £81
46 c 25% LGSFMMIB6 309 LGSFMMIBT 762 LGSFMIMIET 729 LGSFMMIES 721
47 d. 3.0% LGSFMMIS0 334 LGSFMMIS1 274 LGSFMMIS1 406 LGSFMMIS3 632
48 e. 3.5% LGSFMMI94 777 LGSFMMIS5 450 LGSFMMIS5 489 LGSFMMIST 4T6
49 i 40% LGSFMMJSE 579 LGSFMMIZS 245 LGSFMIMISS 908 LGSFMMEKD1 180
50 g 4.5% LGSFMMEKO2 870 LGSFMMEKO3 422 LGSFMMKO3 1003 LGSFMMEKOS 756
ol h. 5.0% LGSFMMEKOG 944 LGSFMMEKOT 504 LGSFMMKO7 415 LGSFMMEKDS 960
52 i. 55% LGSFMMEKLD 691 LGSFMMEK11 175 LGSFMMK11 281 LGSFMMK13 584
53 j- »5.5% LGSFMMK14 295 LGSFMMK15 886 LGSFMMK15 878 LGSFMMK17 334
54 6. Totwal (line 5) LGSFMMK18 6035 LGSFMMK1S 4577 LGSFMMKIS 5447 LGSFMMEK21 6387
55 QOutright Dollar Roll Outright Dollar Roll
36 |7. 15-year Federal Agency and GSE Pass-through MBS Transaction Volumes 1 2 3 a4
57 a. <20% LGSFMMK22 933 LGSFMMEK23 1025 LGSFMMEK24 715 LGSFMMEK25 723
58 b. 2.0% LGSFMMEK26 188 LGSFMMK2T 360 LGSFMMEK2E BEG LGSFMMK29 853
59 c 25% LGSFMMK3D 624 LGSFMMK31 803 LGSFMMK32 421 LGSFMMKS3 634
60 d. 3.0% LGSFMMK34 757 LGSFMMK35 743 LGSFMMK36 362 LGSFMMKST 586
61 e 3.5% LGSFMMEK3E 415 LGSFMMK3% 315 LGSFMMEKA0 212 LGSFMMEAL 961
62 f. 40% LGSFMMEAZ 300 LGSFMME43 760 LGSFMMEK44 502 LGSFMMEA45 231
B3 B. 45% LGSFMMEAG ki LGSFMMEKAT 551 LGSFMMEK4E 524 LGSFMMEAS 620
b4 h. 5.0% LGSFMMESD 217 LGSFMMEKSL 310 LGSFMMEKS2 748 LGSFMMES3 471
65 i. 5.5% LGSFMMEKS4 520 LGSFMMKS5 386 LGSFMMKS8 1003 LGSFMMEKS7 611
66 j. ¥5.3% LGSFMMEKSE 905 LGSFMMKSS 911 LGSFMMKE0 405 LGSFMMEKG1 1039
67 |8 Total (line 7) LGSFMMKGZ 5218 LGSFMMKGE3 5164 LGSFMMKE4 5878 LGSFMMEKBS 6729
68
69

Step 2. Once the entire report form is populated on a spreadsheet and the data values have been entered, it is time to
format all of your entries from the first Cell Identifier and Value up to and including the last Cell Identifier and
Value into a Reporting Central required format.

To accomplish this the following technique may be used
- select cells starting with the first Cell Identifier and Value (starting with the first Cell Identifier row/column)
up to the last Cell Identifier and Value (ending with the last Value row/column).

- paste selection to another spreadsheet and save it in *.txt file:
On the spreadsheet file: do a File > Save As, select Text (Tab delimited) in the Save
as type section. Type a name for the file and click the Save button. Then click OK and
Yes to the two MS Excel prompts.
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- Ifyou open the text file, you should see something like this:

File Edit Format

LGSFMMHS0
LGSFMMH94
LGSFMMH98
LGSFMNI02
LGSFMNJO06
LGSFMMJ10
LGSFMMJ14
LGSFMMJ13
LGSFMMJ22
LGSFMMI26
LGSFMNJ30
LGSFMMJ34
LGSFMMJ38
LGSFMM.J42
LGSFMMJ46
LGSFMMIS0
LGSFMNIS4
LGSFMM.JSE
LGSFMMJG2
LGSFMN.JGE
LGSFMNJTO
LGSFMMJT4
LGSFMNUTS
LGSFMMJE2
LGSFMM.JEE
LGSFMNJS0
LGSFMMJ94
LGSFMMJ98
LGSFMMK02
LGSFMMKOG
LGSFMMK10
LGSFMMK14
LGSFMMK18
LGSFMMK22
LGSFMMK26
LGSFMMK30
LGSFMMK34
LGSFMMK33
LGSFMMK42
LGSFMMK46
LGSFMMKS0
LGSFMMKSE4
LGSFMMKSS

LGSFMMKE2

View Help
766 LGSFMMHI1
530 LGSFMMHI5
309 LGSFMMHS9
334 LGSFMMIO3
T LGSFMMJOT
579 LGSFMMJI
870 LGSFMMJ15
944 LGSFMMJ19
691 LGSFMMI23
295 LGSFMMIZT
6095 LGSFMMI31
933 LGSFMMJ35
188 LGSFMMJ39
624 LGSFMMJ43
757 LGSFMMI4AT
415 LGSFMMIST
300 LGSFMMISS
369 LGSFMMJES
217 LGSFMMJB3
520 LGSFMMJET
905 LGSFMMJTA
5228 LGSFMMJTS
766 LGSFMMJITS
530 LGSFMMJB3
309 LGSFMMJET
334 LGSFMMJI1
TiT LGSFMMJI5
579 LGSFMMJIGS
870 LGSFMMKD3
944 LGSFMMKOT
691 LGSFMMK
295 LGSFMMK15
6095 LGSFMMK19
933 LGSFMMEKZ3
188 LGSFMMEZT
624 LGSFMME31
757 LGSFMMK35
415 LGSFMMK39
300 LGSFMMK43
369 LGSFMMEAT
217 LGSFMMEKS1
520 LGSFMMEKSS
905 LGSFMMKE9
5228 LGSFMMKE3

LGSFMMHS2
LGSFMMH96
LGSFMMJO00
LGSFMMJ04
LGSFMMJ0B
LGSFMMJ12
LGSFMMJ16
LGSFMMJ20
LGSFMMJ24
LGSFMMJ28
LGSFMMJ32
LGSFMMJ36
LGSFMMJ40
LGSFMMJ44
LGSFMMJ48
LGSFMMJ52
LGSFMMJ56
LGSFMMJG0
LGSFMMJG4
LGSFMMJGES
LGSFMMJT2
LGSFMMJT6
LGSFMMJT9
LGSFMMJB3
LGSFMMJIET
LGSFMMJ91
LGSFMMJ95
LGSFMMJ99
LGSFMMKO3
LGSFMMKOT
LGSFMME11
LGSFMMK15
LGSFMMK19
LGSFMMK24
LGSFMMK23
LGSFMMK32
LGSFMMK36
LGSFMMK40
LGSFMMK44
LGSFMMK43
LGSFMMKS2
LGSFMMKS6
LGSFMMKED
LGSFMMKE4

LGSFMMHS3
LGSFMMHST
LGSFMNMJO01
LGSFMMJ0S
LGSFMMJ09
LGSFMMJ13
LGSFMMJ1T
LGSFMNMJ21
LGSFMMJ25
LGSFMMJ29
LGSFMMJ33
LGSFMMJ3IT
LGSFMMJ41
LGSFMMJ45
LGSFMMJ49
LGSFMMJ53
LGSFMMJSET
LGSFMNMJG1
LGSFMMJGS
LGSFMMJES
LGSFMMJT3
LGSFMMJTT
LGSFMNMJS1
LGSFMMJES
LGSFMMJGS
LGSFMMJ93
LGSFMMJIT
LGSFMMKO1
LGSFMMKO05
LGSFMMKO03
LGSFMMK13
LGSFMMKAT
LGSFMMK21
LGSFMMK25
LGSFMMK29
LGSFMMK33
LGSFMMK3IT
LGSFMMK41
LGSFMMK45
LGSFMMK49
LGSFMMKE3
LGSFMMKSET
LGSFMMKE1
LGSFMMKES
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LGSFMS069
LGSFMS075
LGSFMS081
LGSFMS087
LGSFMS093
LGSFMS099
LGSFMS105
LGSFMS111

LGSFMS1T
LGSFMS123
LGSFMS129
LGSFMS135
LGSFMS141
LGSFMS147
LGSFMS153
LGSFMS159
LGSFMS165
LGSFMS1T1
LGSFMS1TT
LGSFMS183
LGSFMS189
LGSFMS195

LGEFMS070
LGEFMS076
LGSFMS082
LGSFMS088
LGESFMS094
LGSFMS100
LGEFMS106
LGEFME112
LGSFMS118
LGSFMS124
LGSFMS130
LGSFMS136
LGEFMS142
LGEFMS148
LGSFMS154
LGSFMS160
LGSFMS166
LGEFMS172
LGSFMS178
LGEFMS184
LGSFMS190
LGSFMS196



- use “Replace All” for the following: “<tab>" to “+” and after that “+L” to “L”
to see something like that:

File Edit Format View Help
LGSFMMHS0+T66LGSFMMHI1+520LGSFMMHI2 457 3LGSFMMHI3+863LGSFMS069+5TILGSFMS0T04863
LGSFMMHS4+530LGSFMMHI5+339LGSFMMHIG64+ TS5 LGSFMMHIT+881LGSFMS0T754+ T55LGSFMS0TE+881
LGSFMMHSE8+309LGSFMMHI9+762LGSFMMI00+729LGSFMMJ014+7T21LGSFMS081+ T29LGSFMS082+721
LGSFMMJ02+334LGSFMMI03+2T74LGSFMMI04+406LGSFMMI05+632LGSFMS087+406LGSFMS085+632
LGSFMMJI0G+TTTLGSFMMIOT+450LGSFMMI0E+499L GSFMMI09+47T6LGSFMS0934499LGSFMS094+476
LGSFMMI10457ILGSFMMI11+245LGSFMMI124908LGSFMMJ13+180LGSFMS0994908LGSFMS100+180
LGSFMMI144870LGSFMMI15+422L GSFMMIAE6+1003LGSFMMITT+756LGSFMS105+1003LGSFMS 1064756
LGSFMMJ18+944L GSFMMJ19+504LGSFMMI20+415LGSFIMMI21+960LGSFMS111+415LGSFMS112+960
LGSFMMI224691LGSFMMIZ23+175LGSFMMI244 281 LGSFMMI25+584LGSFMS11 74 281LGSFMS 115845584
LGSFMMI264295LGSFMMI2T+886LGSFMMI284+8TELGSFMMI294+334LGSFMS1234878LGSFMS124+334
LGSFMMI3046095LGSFMMI31+457 TLGSFMMI32+6447LGSFMMI33+6387LGSFMS1294 644 TLGSFIMS 13046387
LGSFMMI344933LGSFMMIE35+1025LGSFMMI 36+ T15LGSFMMI3T+T23LGSFMS1354T15LGEFMS1364 723
LGSFMMI384+188LGSFMMI 394+ 360LGSFMMI404+886LGSFMMI41+853LGSFMS1414886LGSFMS142+853
LGSFMMI424624L GSFMMJI43+803LGSFMMI444+421LGSFMMJ45+634LGSFMS147+421LGSFMS148+634
LGSFMMI464T75TLGSFMMIAT+T43LGSFMMI484362LGSFMMI49+586LGSFMS1534362LGSFMS154+586
LGSFMMIS0+415LGSFMMIET1+315LGSFMMIS 2+ 212LGSFMMIS 34961 LGSFMS 1594+ 212LGSFMS160+961
LGSFMMIS44300LGSFMMISS+T60LGSFMMISE+502LGSFMMIST+231LGSFMS1654+502LGSFMS166+231
LGSFMMISE84369LGSFMMIE9+551LGSFMMIGD+624 L GSFMMIE1+620LGSFMS1T14624LGSFMS172+620
LGSFMMIG2+21TLGSFMMIG3+310LGSFMMIG4+T48L GSFMMIBE+4TILGSFMS1TT+T48LGSFMS1TE+471
LGSFMMIBE+520LGSFMMIET+386LGSFMMIGE+1003LGSFMMIG9+611LGSFMS183+1003LGESFMS1844611
LGSFMMITO04+905LGSFMMIT1+811LGESFMMIT 244 05LGSFMMIT 3+1039LGSFMS 18944 05LGSFMS190+1039
LGSFMMIT445228L GSFMMIT546164LGSFMMIT6+587BLGSFMMTT+6729LGSFMS195+58T8LGSFMS 19646729
LGSFMMJITE+7e6LGSFMMIT9+520LGSFMMITI+57ILGSFMMIG1+863
LGSFMMIB24530LGSFMMIE3+339LGSFMMIE3+755LGSFMMIB5+881
LGSFMMIBE64+309LGSFMMIET+7T62LGSFMMIET+729LGSFMMIB9+721
LGSFMMI904334LGSFMMIST+2T74LGSFIMMIS1+406LGSFMMIS3+632

LGSFMMJ94+7 7 TLGSFMMI95+450LGSFMMI95+499L GSFMMIST +4 76
LGSFMMI984+57ILGSFMMIS9+245LGSFMMISS4+908LGSFMMED1+180
LGSFMMKD2+8T0LGSFMMKD3+422LGSFMMKO03+1003LGSFMMKDS+T56

LGSFMMKD6+344 L GSFMMKOT+504LGSFMMKOT+415LGSFMME 094960
LGSFMMK0+691LGSFMMEAT+1T5LGSFMMK11+281LGSFMMIK1 34584
LGSFMMK14+295LGSFMMK15+836LGSFMMK154878LGSFMMETT+334
LGSFMMK18+6095LGSFMME1 94457 TLGSFMME 194644 7LGSFMMK21+6387
LGSFMMEZ224+333LGSFMMK23+1025LGSFMME 24+ T15LGSFMMIK25+723
LGSFMMKZ26+138LGSFMMK2T+360LGSFMMK284886LGSFMMIK294853
LGSFMMK3I0+624LGSFMMK31+803LGSFMMK 3244 21LGSFMMIKI34+634
LGSFMMK34+T57LGSFMMK35+T43LGSFMMK364 362LGSFMMIKIT+586
LGSFMMKIZ+415LGSFMMIKIS94+315LGSFMMEA0+212LGESFMMIK41+961
LGSFMMKA2+300LGSFMMEA3+760LGSFMMK4A44+502LGSFMME4542 31
LGSFMMKAG+369LGSFMMEAT+551LGSFMMK 484624 GSFMMK494+620
LGSFMMKE0+217LGSFMMEST+310LGSFMMKE 24 T48LGSFMMKS3+471
LGSFMMKE4+620LGSFMMKS5+386LGSFMMKESE+1003LGSFMMKSET+611
LGSFMMKEE+305LGSFMMESI+9 11 LGSFMMKE0+405LGSFMMKET+1039
LGSFMMKE2+5228LGSFMMKEI+6164LGSFMMKE4+58TELGSFMMKES 46729
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Step 3. The last step, is adding the respondent ID, as-of-date and the report form name.
Open the newly created text file, place the cursor before the Cell Identifier on the first row of data and press the

return key to create an empty first row. Then type in your 10-digit respondent ID code immediately followed by
FR2004FM and two blank spaces (Remember the report form name must be 10 characters long) and then the
report’s as-of-date (in the format of the date on the first line below.) Save the file and you’re done. Once you’re
done, your first row of data should look similar in format to the file below.

File Edit Format View Help

0123456789FR2004FM  01-31-2022

LGSFMMHI0+766LGSFMMHI1+520LGSFMMHY24+57 3LGSFMMHY34+863LGSFMS069+573LGSFMS070+863
LGSFMMHI4+530LGSFMMHY5+339L GSFMMHS6+ 7A5LGSFMIMHYT+881LGSFMS075+755LGSFMS0T6+881
LGSFMMH98+309LGSFMMHY9+T62L GSFMMJ00+T29LGSFMMI01+721LGSFMS081+729LGSFMS082+721
LGSFMMJ02+334LGSFMMJ03+274LGSFMMJ04+406LGSFMMI05+632LGSFMS087+406LGSFMS085+632
LGSFMMJ0G+TTTLGSFMMJOT+450LGSFMMJ08+499L GSFMMJ09+4TELGSFMS093+499L GSFMS094+476
LGSFMMJ10+5TILGSFMMI 11 +245LGSFMMJ12+908LGSFMMI13+180LGSFMS099+9308LGSFMS100+180
LGSFMMJ14+8T0LGSFMMJ15+422L GSFMMJ16+1003LGSFMMJ17+756LGSFMS105+1003LGSFIMS106+756
LGSFMMJ18+944LGSFMMJ19+504LGSFMMI20+415LGSFMMIZ21+960LGSFMS111+415LGSFMS112+960
LGESFMMI22+691LGSFMMI23+175LGSFMMI 24+ 28 1LGSFMMJ25+584L GEFMS117+281LGSFMS118+584
LGSFMMJ26+295LGSFMMJIZ2T+886LGSFMMIZ28+878LGSFMMI29+334LGSFMS123+878LGSFMS124+334
LGSFMMI30+6095L GSFMMI31+4577LGSFMMI324644TLGSFMMI33+6387LGSFMS129+644 7L GSFMS 13046387
LGSFMMJ34+933LGSFMMI35+1025LGSFMMI36+T18LGSFMMI3T+723LGSFMS135+7T15LGSFMS136+723
LGSFMMJ38+188LGSFMMI39+360LGSFMMJ40+836L GSFMMJ41+853LGSFMS141+886LGSFMS142+4853
LGSFMMJ42+624L GSFMMJ43+803LGSFMMI44+421LGSFMMJI45+634L GSFMS147+421LGSFMS145+634
LGSFMMJ46+T57LGSFMMJAT+7T43LGSFMMI48+362LGSFMMI49+586LGSFMS153+362LGSFMS154+586
LGSFMMJA0+416LGSFMMIS1+316LGSFMMIS24+212L GSFMMJA3+961LGSFMS1594212L GSFMS160+961
LGSFMMJS4+300LGSFMMISS+TE0LGSFMMISE6+502LGSFMMIST+231LGSFMS165+502L GSFMS166+231
LGSFMMJAE+369LGSFMMIES+551LGSFMMIB0+624L GSFMMJIG1+620LGSFMS1T1+624L GSFMS1T2+620
LGSFMMJE2+217LGSFMMJIE3+310LGSFMMIG4+T48LGSFMMIGS+4TILGSFMS1TT+T48LGSFMS178+471
LGSFMMIGE+520LGSFMMIET+386LGSFMMIGE+1003LGSFMMIG9+611LGSFMS183+1003LGSFMS1644+611
LGSFMMJ70+905LGSFMMIT1+911LGSFMMI72+405LGSFMMIT3+1039LGSFMS189+405LGSFMS190+1039
LGSFMMIT4+6228L GSFMMJT5+6164L GSFMMITE+58T8LGSFMMITT+6729LGSFIMS195+5878LGSFMS 19646729
LGSFMMJTE+TEELGSFMMIT9+520LGSFMMIE0+5T3LGSFMMIE1+863
LGSFMMJE2+530LGSFMMIB3+339LGSFMMIB4+ 755 GSFMMIB5+881
LGSFMMJEE+309LGSFMMJIBT+TE2LGSFMMIEE+T29LGSFMMIBY+T21
LGSFMMJI0+334LGSFMMII1+274LGSFMMI92+406LGSFMMI93+632
LGSFMMJ94+TTTLGSFMMI95+450LGSFMMI96+499L GSFMMJS7T+476
LGSFMMJI8+5TILGSFMMI99+245L GSFMMK00+908LGSFMMKO1+180
LGSFMMK02+870LGSFMMK03+422L GSFMMKO4+1003LGSFMMK05+756

LGSFMMKO6+944L GSFMMKO7+504LGSFMMKD8+415LGSFMMK09+960
LGSFMMEA0+691LGSFMMEA1+175LGSFMME1 2428 1LGSFMMK13+564
LGSFMMKA14+295LGSFMMK15+886LGSFMMK16+878LGSFMMK 1 7+334
LGSFMMKA8+6095LGSFMMK19+4577TLGSFMMK20+6447LGSFMMK21+6387
LGSFMMK22+933LGSFMMK23+1025LGSFMMK24+T15LGSFMMK25+723
LGSFMMK26+188LGSFMME27+360LGSFMMK284+886LGSFMMK 294853
LGSFMMK3I0+624LGSFMMK3I1+803LGSFMMKI24+421LGSFMMK 334634
LGSFMMK34+TaTLGSFMMKI5+743LGSFMMKI6+362LGSFMMKIT+586

LGSFMMK38+415L GSFMMKI94+315LGSFMMKA0+212LGSFMMKA 14961
LGSFMMK42+300LGSFMMKAI+TE0LGSFMMKA4+502LGSFMMKA5+231
LGSFMMK46+369LGSFMMKEAT+551LGSFMMKA84+624L GSFMMK 494620
LGSFMMKS0+217LGSFMMKS1+310LGSFMMKS 2+ T48LGSFMMKE3+471
LGSFMMKA4+520LGSFMMKA5+386L GSFMMKS6+1003LGSFMMKET+611
LGSFMMKSE+305LGSFMMKSI+ITLGSFMMKE0+405LGSFMMKE1+1039

LGSFMMKE2+5228L GSFMMKE3+6164LGSFMMKG4+5878LGSFMMKEGS+6729

[ W .. W

Now you can go ahead and submit this text file to Reporting Central.
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