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DPM background

The EBA Data Point Model development started in 2012 to
supportthe EBAreportingframework?2.0

TheDPMdatabasewasfirst publishedby end 2013 aspart of the
ITS2.0 technicalpackage

Overthe last 8 years the DPMdatabasehasbeenaccumulatingall
the successiveeleasesf the EBAdatadictionary,from version2.0
to 3.3

The data dictionary tracks changes and maintains the full
historizationof all templatesstructure, data points categorisation,
validationrules,andtaxonomiesacrossall releases

The core structure of the DPM database has not changed
significantlysinceits first publication

The DPMdatabaseis beingusedasa main componentof EUCLID
(asit hadbeenalreadywith the previousESReportingsystem)

The DPM databaseis also at the core of the EBAsolutions for
regulatorydataanalysis

B EUROPEAN
R BANKING
S AUTHORITY

TheEIOPAN 2011decidedto implementthe xBRLformat for data
exchangeof regulatoryreportingdata

TheDataPointModel developmentstarted in 2012 to supportthe
business& technical development of the Solvency2 reporting
framework

The first DPM model was published on 2013 both on Exceland
xBRUformats

In 2014 EIOPAdevelopedthe Toolfor Undertakingsto supportthe
insurance companieson the creation of Solvency2 on xBRL
adopting the 9 . ! [PM database as core central piece of the
softwaresolution

In 2015 EIOPA published the Solvency 2, DPM and xBRL
taxonomies

The EIOPADPM has being evolving since then, coveringin the
singleglossaryall the 9 L h trép@iting frameworks includingthe
ECBadd-ons (insuranceand pensionfunds) with the define-once
approach
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EUROPEAN | INSURANCE

AND OCCUPATIONAL PENSIONS AUTHORITY

Use of DPM
methodology

Integration
through a single
data dictionary

Building a
metadata
driven strategy

Facing
challenges
together

Working
together in the
development

DOOEEC

EUROPEAN
BANKING

AUTHORITY e

European
Banking
Authority

Building a
common long
term goal

The EBA and EIOPA
collaboration on data
standardisation since
both authorities started|
to use DPM

methodology

Both ESAs have being
very successful on
integrating their
regulatory frameworks
using a single data
dictionary

Both, adopted the
metadatadriven
strategy as the way to
respond to changes
and reduce costs

Similar future
challenges, made
evident the advantages
of more strong
collaboration and
harmonisation

Experts from both ESA
have been working on
the new common data
model, envisaging the
common development

| of Data Definition

standards and tools

As a longterm goal,
this should play a key
role to enable a
semantic integration of
a single financial
dictionary for the
whole financial sector

an Insurance and

ural
Occupational Pensions Authority

Total convergence of EBA and EIQRé&thods, models, processes, and tools used for the development of data dictionaries and
related regulatory products.
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' I lj BANKING |
DPM Refit project goals I*

Total convergence of EBA and EIQRAthods, models, processes, and tools used for the
development of data dictionaries and related regulatory products

aggregated data points to very granular data sets of prudential, statistical or transactional
information

Content extensible and interoperabléor defining, reusing and exchanging metadata for
regulatory data requirements

% Unified and versatile metamodehpplicable to all regulatory data exchanges, from highly

@ Enabling the possibility of subsequesgmantic integrationof data dictionaries across different
/ regulatory domains
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The DPM experience IR

Thegoalof integratingthe EBAreporting frameworkswasalwaysa
priority in the definition of supervisoryandresolutionregulation

K Standard and comparable definitions

[ Ready to support digital processing

[ Ready to support systems connectivity

FinReg 2

TheEBAapproachwasguidedby: A Review of the data model and glossary
u  Usethe DPM,asauniquecommondatadictionaryincludingall
elementsneededto definethe regulatorydata A Integrated reporting and works towards semantic
u Publishalwaysthe regulatory text accompaniedwith formal integration¢ work with the ESAs, ESCB, SRB and EC

andstandarddatadefinitions

u  Producea standardisedtechnical packagefully aligned with A Pilar ”_I data hub and pillar 3 integration with
regulationand envisagingts direct useby CAsand institutions reporting
in their digital processing

u  Enablesystemscommunicationby sharingDPMasa common
platform of understandingacrosddifferent areasandusers
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DPM Refit in EIOPA e S

AUTHORITY

European Insurance and
Occupational Pensions Authority

EIOPA Evolution of regulatory reporting with the
current data point model

A Impact on taxonomies and data
u The DPMimplementsthe uniform and consistent exchange
definitions includedin the implementingtechnical

standards(ITS) guidelinesand Boardof Supervisors A Impact on insurance ECB aolds

s decisionson reporting and disclosure
y Single DPM z u Provides a structured representation of the A EC data strategy
= Dictionary 5 information, identifying all the businessconcepts
© IS andtheir relations, aswell asvalidation rules A Business changes (Financial
- u One model for all data reporting requirements Conglomerates Decision on IORPs. 2020
under EIOPAremit (insurance, pensions, PEPP Revi EWS ’ i ’
providers, public disclosure) and for the ECB EVIEW, agreemen
reportingextensions A Monitoring development of new formats
u Themodel facilitates the applianceof waiversand (CSV)
completenessinformation reporting via the basic
The EIOPA architecture outline on DPM information¢ Masterdata .
u The common syntacticformat will further support A Use of pIatformAtome.Matter
_ data harmonisation for both EBA and EIOPA,
xEP'V‘E”Ql’ ”tgk;(')l'L':p and solo reporting providing synergiesfor a common development of A Digital Reporting Tool under
Inancial staoility . :
\/ Pilar Il public disclosure templates tools for the digital regulatory reporting. development

VVIORP reporting
V PEPP reporting

VECB insurance and pension funds-ads Technical and business changes affect the outputs expected hence require

Communication and gradual implementation to allow preparation
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EUROPEAN

EC supervisory data strategy and links with DPME A

Data driven Greater
policy and standardisation
decisions across sectors

EU Supervisory Data Strategy

Facilitate digital transformation . . Contributes to
Facilitates multiple metadatadriven

use and reuse
processes

Consistent and standardised data

Powered by Integrated and

Improved design of reporting e 2%?;2?1':"6 embedded into

requirements e internal data

More efficient

and less costly

to produce and
deliver
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B EUROPEAN

DPM Refit status of building blocks A s

]
A Governance
|
A Interoperability
‘ Validation and
‘ Calculation
Historisation Rules
‘ Packaging
‘ Organizational,
‘ legal text and
Rendering languages

Relationships

Identification
and description
Glossary of of each
Terms reportable
value

x  Most of the building blocksare done/decided From now only minor changescan be expected
mainlydueto experiencegainedwhendoingthe migrationof metadataand software

x  Twobuildingblocksstill aheadto be developed interoperabilityandgovernance

x EBA, EIOPAand other EU component authorities are analyzing the following DPM Refit
implementationphases
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DPM Refit pending building blocks

nteroperabilty AP

x  Clearandtransparentdecisionmakingprocesdor the
maintenanceandevolutionof the DPMRefit

x Goal to enable meta-exchangeamong DPM Refit
repositories

x  Openstandardto Europeanand Nationalcompetent

x Decentralizecapproach authoritiesandother standarduserstakeholders

x  Basedbn openstandard{WS/REST) x Focused on the scope of DPM methodology

(syntacticaintegration)
x  Firstversionreadonly

x  Focusedon operational aspectsand complementary

x  Basedon DPM Refit ID and GUIDsto enable cross to the promotion and maintenanceof the RefitasISO
domaininteroperability standard

Process has not started yet, so all still to be discussed
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European Insurance and

Occupational Pensions Authority

Taxonomy-

. Publication Business change| Current approach DPM Refit DPM ¢ {ZDPMsiudio
application date

2.8.0 ¢12.2023 Current approach: July 2022 Sl (new ITS on Yes for the dictionary Yes, for information and No No No
reporting and and annotated adaptation;
Validations added in Jan 2023 disclosure) templates for
only via ATOME: Matter. comparison Validations only from

No¢ for validations ATOME: Matter

would be only
provided in ATOME:
Matter outputs

2.8.1- PWD in July 2023 (tentative) Financial No Yes No No No
Conglomerates
12.20237? (FICOD)
2.9.0 ¢12.2024 PWD1 in Q1 2023 (tentative)  IORPs Decision No Yes Yes, for comparisor To be confirmed (only i No
purposes only adequate engines are
(or Q120257) available to execute
rules/validations in csv)
2.10.0¢ 12.2025 1 June 2024 without validation: Sl Review No Yes Yes Yes No-
15 July 2024 with validations Potentially for
info
2.11.0-12.2026 1 June 2025 without validation: If needed No Yes, for comparison Yes Yes Yes

15 July 2025 with validations

Following years If needed No No (to be confirmed) Yes Yes Yes
EBAand EIOPA Reguldse




EUROPE
BANKING,

Main Milestones Target date
A DPM Refifinalised End 2022
A DPM Studio delivered Q2 2023
A Calculation/Validation engine delivered Q2 2023
A DPM semantic review Q3 2023
A DPM content migration from old to new model Q3 2023
A Start using DPM Studio/DPM Refit for the development of new
Q3 2023
Framework releases
A Internal dependent EBA systems adapted to DPM Refit Q4 2023
Start DPM transition perigdvhere newDPM releases are published both
) Start 2024
in the old and new formats
A End DPM transition period, aligned with XBRL transition period. Only the
new DPM refit will be published, and only XBERY files will be accepted End 2025

by the EBA
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The DPM Iin the EBA reporting ecosystem

DPMstudio

Data definition
Rules definition

EDAP

Data Dissemination

DPMrefit

Data Dictionary

DWH Validations/Calculatiog

Data storage
Data preparation

SSBI CVE

Calculation and Validatio

SeltService Analytics :
Engine

EBAand EIOPA Reguldse

EUROPEAN
BANKING
AUTHORITY

EUCLIMMDM

Master DataMgmt
CalendaiMgmt

EUCLIBRP

Regulatory Data
Collection

SAS

Statistics and Analytics




DPM2.0Refit project¢cMetamodelintro
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Outline: A

DPM metamodel overview

Meta-model metadata

Administration and documentation

Historization: releases, deactivations, application dates

Glossary: basic and advanced modelling concepts

R T o

Representation of information requirements

A Application of glossary terms
A Rendering: tables, headers, cells
A Role and definition of variables

A Packaging: frameworks, modules, table groups

7. Operations: data quality checks and data derivation rules
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Metamodel
metadata

DPMClass

DPMAttribute

Operator

Language

DataType

OperatorArgument

SubdivisionType

|
|
|
: Release
|

Historisation

Concept Relation* Changelog
Concept
b J
Glossary Identification and Packaging Framework
of terms SuperCategory description of each |
reportable value Module
Category Parameters Module
' *VariableRelation “Fix/New T Module !
- Property T |  Version . Composition_
| Variable: / “Tab
E I’ ftem |, - Fact R Ta e TableGroup
| i - Key elation |
: SubCategoryltem = || - Attribute Table/Header
| | - Filingindicator Association Table
| SubCategory ! f l |
: i CompoundKey/ KeyMapping S
| : KeyComposition
! *SubCategoryRelation ! < P /
L — ' Cell
‘-~ Compundltem ----- ' Context and its Composition Rendering
VariableCalculation Operation  |— Node OperaLr;ciFa{:i;er:ence/
. Data quality checks and
0 tor/A t
Operartionscope data transformation/derivation perator/Argumen

EUROPEAN
BANKING

AUTHORITY




Metamodel: Metadata BA i €Qeoos

European Insurance and
Occupational Pensions Authority

For a publication that uses chapters, this part should be used to capture this information. Be¢ause
chapters are not necessarily numbers, this is a string.

Chapter

Organisatig Article Article refers to a statutory article in legal material.
Category | Section Section is used to capture information typically captu
SIIEEIEED : docu Attribute DPMClass X;grt y plus : Eumer!c
Property Subsection Subse NETfE Category — _I .IO: : Nuze?c
D PMAﬂI‘IbL.ItE Item Paragraph Parag Description Category U:}I/;Srlominus szzr:g
(  DPMClass ) PK AttributelD Framework Subparagraph  Subpg name SubCategory L :
| Clause Subco — Subtraction - Numeric
- - - -14{ PKClassID +— - - FK ClassID | Module Description SubCategory :
Subclause Subco Absolute value abs Numeric
! Name Name | Modulever A di Referd DETl Item Numeric minimum min Numeric
| : TableGrouy ~PPENCX ©°" Description Sl Multiplication * Numeric
:_ Type HasTranslatluns‘J Table Example Exa_n;_ Label SubCategoryltem Nueric R . et
== ‘Oé FK OwnerClassiD TableVersi XNIof Name Framework "
HasRefaronces Page Page — Square root sqrt Numeric
TableAssod — | Description Framework :
N vy Exhibit Exhibi : Aggregate maximum  max_aggr Aggregate
Header = E NENS bileellciiel=Tol Aggregate minimum min_aggr  Aggregate
HeaderVer Sootnote | 20 Description ModuleVersion EggaI%o — 99 C?)?n grison
Language Cell e N SO Name TableGroup q - pan
PKL Cod - refere Description TableGrou Less than equal to <= Comparison
4 DataType A anguagetode ML URI Full U B .p Greater than equal to  >= Comparison
Mame VariableVe . Name TableVersion El t of : C :
r--0OHpk DataTypelD d Requirement Some Description TableVersion ement o n omparison
: Compoundkey N Ay Is null isnull Comparison
| U Code SubdivisionTvoe Context Name Tet?l eAr ers_lotr_w Greater than > Comparison
[ U Name P W Operation Dame' i TabIeAssoc!at!on Less than < Comparison
L - -O€ FK ParentDataTypelD PKSubdivisionTypelD OperationVersion Operation escription ableAssociation Not equal to 1= Comparison
IsActive Name | OperationScope e Code [ Name Parent Data Type JEIEWIEE] match Comparison
/ Description ) Document i integer and Logical
DocumentVersion D r decimal or Logical
- ~ Subdivision Dl s string (non empty) not Logical
OperatorArgument Release b boolean e or xor Logical
Operator PK ArgumentiD SubCategoryltem gl t true _ boolean sum Aggregate
PKOperatorlD | + — - - - —O< FK OperatoriD dt date time - count Aggregate
N ord d date date time where Clause
=L rer e enumeration string get Clause
Symbol IsMandatory m monetary blse if-then-else  Conditional
Type \ Name y p percentage filter Conditional
u URI ift time_shift  Time
o ordinals rename Clause
es string (including empty string) Node node Clause
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European Insurance and
ions Authority

Occupational Pens

AUTHORITY

EUROPEAN
BANKING

(/)
il
Q.
()]
(&)
-
@)
O

MaoduleVersion

Identification

Ownership

Translations

References

Relations
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Concepts: Owners

L
|
(" DPMClass )
PKClasslID
— Mame
O Type
| : FK OwnerClassiD
? Q \_ HasReferences )
( Concept ) -
PK ConceptGUID | !
FK ClassID PO---------
FK OwneriD J

Predefined organisations:

| Acronym | IDPrefix

DPM Metamodel DPMM 100
European Banking Authority EBA 101
. European Insurance and Occupational Pensions AuthoritigIOPA 102

Implementation aspectiDPrefixo ensure global uniqueness of IDs (to
facilitate physical merging to models in one database)

EBAand EIOPA Reguldse

Class OwnerClass

Organisation
Category
Subcategory
Property

ltem

Framework
Module
ModuleVersion
TableGroup
Table
TableVersion
TableAssociation
Header
HeaderVersion
Cell

Variable
VariableVersion
CompoundKey
Context
Operation
OperationVersion
OperationScope
Document
DocumentVersion
Subdivision
Release
SubCategoryltem

EUROPEAN
. BANKING
AUTHORITY

Framework
Module
Table
Table
Header

Table

Variable

Operation
Operation

Document
DocumentVersion

SubCategory




Concepts: Translations

EUROPEA
BANKING

N

AUTHORITY

(" Language

PK LanguageCode
Mame

.

" DPMAttribute

|
\
PK AttributelD J

FK ClassiD
Mame
HasTranslations

A

2 -
|
| | I . |
o T T '
| | : I
L ( DPMClass | 1
: L----OH  Concept ) PK ClassID :
. PK ConceptGUID Name B
b------ FK ClassilD ~ BO----- 41 Type
FK OwnerlD FK OwnerClassiD
HasReferences

Enables translating various attributdsgmes DescriptionsLabelsValuesTextg X 0 (i 2
various languages by various organisations (there can be multiple translations in one

language by different organisations)

Enables representation &xpressionsf Operationgn various syntaxes/formats

EBAand EIOPA Reguldse

Attribute DPMClass

Name
Description
Name
Description
Name
Description
Label
Name
Description
Name
Description
Name
Description
Name
Description
Name
Name
Description
Name
Description
Expression
Name
TextExcerpt
Name
Acronym
Description

Category
Category
SubCategory
SubCategory
Item

ltem
SubCategoryltem
Framework
Framework
ModuleVersion
ModuleVersion
TableGroup
TableGroup
TableVersion
TableVersion
HeaderVersion
TableAssociation
TableAssociation
VariableVersion
OperationVersion
OperationVersion
Document
Subdivision
Organisation
Organisation
Release




European Insurance and
Occupational Pensions Authority

NEI[E Description

Chapter For a publication that uses chapters, this part should be usgc
to capture this information. Because chapters are not
necessarily numbers, this is a string.

" [ EUROPEAN
Concepts: Documentation/References o | €@eops

Article Article refers to a statutory article in legal material.
Section Section is used to capture information typically captured in
sections of legislation or reference documents.

Subsection Subsection is a subsection of the section part.

Paragraph Paragraph is used to refer to specific paragraphs in a
document.

Subparagraph Subparagraph of a paragraph.

Clause Subcomponent of a sub paragraph.

Subclause Subcomponent of a clause in a paragraph.

—=-=-=-"

I
I 1
I 1
I I
I I
I 1
'

[ I

I (I I

[ 1

I [ 1

! [ . . .
— R 1| Appendix Refers to the name of an Appendix, which could be a numbe
(" SubdivisionType ) ol (—gﬂ | I
PK SubdivisionTypelD L DPMClass : ortext. :
| Name o PK ClassID | Example Example captures examples used in reference
Description | L Name documentation; there is a separate element for Exhibits.
[ I Type
——————————————————————— 2 V1o FK OwnerClassiD Page Page number of the reference material.
A HasReferences Exhibit Exhibit refers to exhibits in reference documentation;
o A examples have a separate element.
- L2110
i Concept ) Footnote Footnote is used to reference footnotes that appear in

| PKConceptGUID reference information.
FK ClassID Sentence In some reference material individual sentences can be

FK OwneriD referred to, and this allows them to be referenced.
Ability to identify references of created concepts within any document structure URI Full URI of the reference such as
http://www.fasb.org/fas133".
Requirement A suggestion of a new model entry for consideration / to be

Handling legal references (e.g. to regulations, standards) but also change requests addressed in the next releases.
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EUROPEAN
BANKING

AUTHORITY

Concepts: Relationships

Relating concepts: two or many

Relation types can be directesRelategointing to relation target) or (hcaiedconcept ) (_ConcepiRelton
undirected (working both ways) PF ConceptRelationiD Type
IsRelated Concept \_ RowGUID
RowGUID
Predefined relation types for: i
A Variables- éfactVariable_keyVariabfanddvariable attributeVariablé T e .
|FKClassiD 1\, _____________ . !
A . , .y mo ST TTTTomsTmm s m e FK OwneriD S | :
A SubCategoriesosubCategoryMaster_versieand ! T SRR | :
csubCategoryRendering_version o . e | ] |
A Tables_ aable Varlané ( Subc;riegary N TTabIe A (" TableVersion ) (— Variable ) ; VariableVersion ) " ModuleVersion
- - | PK SubCategoryID PK TablelD PK TableVID PK VariablelD - - -Od :ﬁ:;:::_;:}gb ::m;:;‘gn
FK CategorylD IsAbstract Code Type f
1 1 . . Code HasOpenColumns Name FK RowGUID FK PropertylD FK GlobalKeylD
Generlc relatIOn types ' Name HasGEenRows I od Description FK SubCategoryVID FK StartReleaselD
. Description HasOpenSheets |7~ FK TableiD FK ContextiD FK EndReleaselD
A C,Eq u |Va|ent_ConceFE,t : FK RowGUID ::natrmahsed 1O - = iﬁ ﬁﬁgd?'abﬁelﬂ FK }:My:jﬁivalued E};d;
f}( RowGUID ) FK PropertylD Code Description
e , . . , . , . FK ConfextlD MName VersionNumber .
A dversion_fi¢ wefsion_new FK StariReloaselD FK StariRoloassiD FromReferenceDate |
. FK EndReleaselD FK EndReleaselD ToReferenceDate .
FK RowGUID ¢'K RowGUID y LFK RowGUID J :

Examples of Concepts that can be Related
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Historization: Releases

Release; publication of the model

Indicated ornobjectsor connections
between objectgto enable changing
composition)

Start Releases mandatoryEnd Releasis
optional

does not address model administration purposes
(e.g. creation/modification dates),
workflow/development process stages (IWD,
t25% X 0 YSAUGKSNI AU
of temporary metadata (workn-progress for
internal comments/feedback)

KSf

( ModuleVersion I
PKModuleVID

PF Pro, :r.: PF tegoryID — (@353
P uperCategory
PF StartReleaselD PF CategorylD 'ig g:;ﬁ:;;:!;m PK:;ZE:“D
FK CategorylD FK StartReleaselD FK EndReleaselD Name
FK EndReleaselD FK EndReleaselD Code Description
RowGUID RowGUID Nams Fic Tabioib
T —— 53? 00 Description FK Abstract TablelD
Ittt B |———Oﬁ VersionNumber FK KeylD
PF ItemlD bmmmmmm e 20 L0 10 -O9  FromReferenceDate | | FK PropertylD
PF StartReleaselD /—ﬁﬁ ToReferenceDate FK Context/D
FK ContextlD PO = === e === 1 bKReleaselD \FK RowGUID ) |FK StartReleaselD
FK EndReleaselD X) ______________ O{H Ce:aasa | ______________ D‘E FK EndReleaselD
\__RowGUID Dote HO === === === = O\FKRowGUID
(" ItemCategory \138: ——————————————— 8— Description P ————————————— HeaderVersion )
PF ttemip | ~ 7777 I PK HeaderVID
. .
PF StartReleaselD | (-~ -==--=-=====--= 44 IsCument LA ____ 0 0 FK HeaderiD
FK CategorylD i ORLKRowGUID - Code
I F 141 1+ SubCategoryVersion
— ! Q OTOT TO ok subCate w[lro o, P
IsDefaultltem L - ~ Lo gory | FK PropertylD
Signature " TableGroup . 111 1, |FKSubCategorylD | FK ContextID
FK EndReleaselD | | | |PKTableGroupiD LB iﬁ ?ngsﬂs‘jg) FK SubCategoryVID
\ RowGUID | | Code EEREEREN 1 R’; wGU‘jSSS FK KeyVariableVID
52 R Name : : : : : : — FK StartReleaselD
f OperationVersion R -Ii}ascripﬁon B0 : : : : : O f VariableVersion Eﬁ E” d.‘;‘;s:;;as.'f)
rationV e PO--5 \ | 4 u_ .- OdPKVariableViD \ oW J
mg::r:;ﬁb? Kol | RowS/D A Yy R A O ,l: (L 7”27 Y53 Fic variablel 8
FK PreconditionOperationVID Eﬁ ;?g;‘;“;‘j? = FK PropertylD 1O e o e s
FK SeverityOperationVID T ———— - FK SubCategoryVID
FK StartReleaselD - wr R FK ContextlD
FK EndReleaselD (TableGroupComposition ) | g KeyID
Expression ﬁ: 3 PF TableGroupiD IsMultiValued
Description | PF TablelD Cade
LFK RowGUID J : : Order Name
T 1 I FK StartReleaselD FK StartReleaselD
' | __Precondiion FK EndReleaselD FK EndReleaselD
" Severity | \__RowGUID ) |FKRowGuUID )
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Historization: Deactivation

EUROPEAN

B BANKING

AUTHORITY

CategoriesandItems (therefore alsdPropertiesfor this a counterpartytem is created) can be marked as
deactivated (e.g. no longer to be used)

Metamodel authors can decide on deactivating cerfaataTypes

EBAand EIOPA Reguldse

( DataType B

PK DataTypelD

U Code

U Mame

FK ParentDataTypelD

10 - - - O<

\ IsActive )

Property (" PropertyCategory )

PF PropertylD PF PropertylD
IsComposite PF StartReleaselD
IsMetric Ok Categoryip PO

FK DataTypelD FK EndReleaselD
ValueLength Y RowGUID Y.
PeriodType

FK RowGUID

é ltemCategory N
ltern PF ItemID

PK ltemID PF StartReleaselD
Mame FK CategorylD
Description f5 Code
IsCompound IsDefaultitem
IsProperty Signature
IsActive FK EndReleaselD

FK RowGLUID \ RowGUID y,

Category

PK CategoryID

U Code

U Mame
Description
lsEnumerated
lsSuperCategory
IsActive
IsExternalRefData
RefDataSource

fK RowGUID

T




EUROPEAN

BANKING
AUTHORITY

Historization: Application Dates

(ModuleVersionComposition ) (" ModuleVersion ) ( Module )
PF ModuleVID PKModuleVID PKModulelD PKVariablelD |
1 T PF TablelD FK ModulelD 0 - - 4 FK FrameworkiD Type
M Od UI eve ISI0 ngnay have thelr FK TableVID FK GlobalKeylD FK RowGUID FK RowGUID
own life cycle with application Order — T T
) . Y RowGUID ) FK EndReleaselD | (" VariableCalculation ) |
dates at some point in the X —L ' [ 5F ModulelD !
: | — ! PF VariablelD !
futurg (e.g. module applicable : R | JPF operationv ||
Stal‘tlng fI‘Om next year) ! FromReferenceDate — Severity
E:}r ToReferenceDate ToReferenceDate e
: : (" TableVersion ) |FK RowGUID ) [ RowGUID ) B Rt
OperationVersiongan be PKTablevID zf & rrecondlion |
. . C B
activated or deactivated (or Name l " OperationVersion ) 1 |
. : g Description PK OperationVID _|J| :
have their severity modified) xTaen | (Gprsionsempatomposiin) P FK OperationiD - )
i i bstractTable FK PreconditionOperationVID
starti n g f.I‘O m spec.n‘led _ FK KeylD oF oo Scopeld I;-o—|— PKOperationScopelD FK SeverityOperationVID
submission date (i.e. applicable BePropsriy' RowGUID ) e e FK StartReleaselD
FK ContextlD IsActive FK EndReleaselD
to all reports exchanged after FK StartReleaselD Severity PO -~ 41  Expression
. FK EndReleaselD FromSubmissionDate Description
certain day) [FKRowGUD ] [ RowsuD ) \FK RowGUID
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" EUROPEAN
B BANKING

Change Log (henormative) IL

non-normative:not aimed to
become part of the DPM

=

" DPMAtribute )

standard PK AttributelD
0O FK ClassID
stores modifications made to the | Fe-------- Name Q
o | ---- : HasTranslations ) T
content of model entities or | L X+ . T ser
) . I DPMCla PKUserlD
their attributes (when, what, : A oot FK OrgiD
| asslD ChangeLog Name
who, why) i R _'”F':D";a PK RowGUID
I
_ _ _ | | FK OwnerClassiD : ﬁ:ﬁ:iﬂem
|mp|ementat|0n aSDECt. - : i \_ HasReferences ) PK Timestamp UserRole
RowGUIDn every model entity | | OldValue PE UsariD
: | ! ( Release NewValue PF RolelD
to enable single reference | 1 0 PKReless 8D O
: ( Concept \ Code y Status
L _ _ o</ PKConceptGUID | Date FK UserlD Role
FK ClassID | Description FK ReleaselD PKRolelD

EBAand EIOPA Reguldse



EUROPEAN
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Glossary: Overview

European Insurance and
Occupational Pensions Authority

( DataType \ ( Category ) ('_SuperCategoryGomposition_‘\
PKDataTypelD PKCategorylD O q PF SuperCategorylD
U Code Code —+—0O4 PF CategoryiD |
U Name Name |FK StartReleaselD |
FK ParentDataTypelD T 7 Description | FK EndReleaselD |
IsActive 1 IsEnumerated k RowGUID _J
6 6 o _: IsSuperCategory
: IsActive
. i | rf#\ IsExternalRefData PK SubCategorylD
Mapping to current DPM: | OpeEaeaon | | RefDataSource FK CategorviD |
| | PF PropertylD FK RowGUID —l---- Code |
) _ i | PF StartReleaselD — | Name |
A Domain~ Category | | FK CategoryiD g | Descripon |
! | FK E”O:Eﬁg”m ltemCategory \Fx RowsUID J
A Metric ~Property | o B
| PF StartReleaselD| (  SubCategoryVersion ) !
' | FK {C;;EBWMD I PK SubCategoryVID |
- = FK SubCategorylD [0
A M em be r |te m Property IsDefaultitem | FK StartReleaselD
PF PropertylD Signature | Fi EndReleaseiD -
< . . i FK EndReleaselD
A Dimension~ Property eoste s R G
IsMetric RowGUID
FK DataTypelD — o
< . - ValueLength T T T
A Hierarchy~ SubCategory PeriodType ! (" SubCategoryltem )
FK RowGUID 4 \ | PF ltemID
i Item ! | PF SubCategoryViD
N ew: PK Ite o< Order
miD Label O
) ContextComposition Name FK ParentltemiD
A S u pel’ CategO I’y PF ContextiD =19 Description FK ComparisonOperatoriD
lsCompound : N
PF PropertylD "O<| FK ArithmeticOperatoriD
, FK ltemiD IsProperty FK RowGUID
A Compound Item RowGUID L, % -
;q FK RowGUID | |
z - - - - - - - - T I I
A Historisation(registering changes in composition of o 0
Categoriesversioning oSubCategories X 0 T (CompoundtismGonest)  —5

Context | PF ItemID |
| PR OperatorlD |
PKContextiD |_| 04 PK StartReleaselD | PKE'& mr:tﬂ”D
|u signature | | FK ContextiD I S
FK RowGUID L‘_ Endzellﬁgse") J Type
—
ow
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Categorieshelp organising Glossary:

A EnumeratedCategorieggroupltemsthat share common

é Category )

- +|PKCategorylD o nature/semantics
| Cﬂd |
i - : A Item can change&ategory
: Description : et ~
o S IsEnumerated | =200 1 . A Not-enumeratedCategoriegyather datatype-constrainedProperties
! IsSuperCatego I | PF ltemiD - . : : . .
——O9 PF PropertylD ! s M?:e aon ' | PF StartReleaselD whose values are impractical or impossible to enumerate (e.g. volatil
PF StartReleaselD | lsExternalRefData O& FK CategorylD )
FK CategorylD O RelDalaSoLrce Code Properties:
9 R y - N i Ef;';“:m o A guantitative metricIsMetrid - identify what is measured, determine
Property elease . . .
= = ([ RowsuD | data type and time duration of observation
IsComposite i
N IsMetric T em ) A gualitative- provide perspective/characteristic; enumerated propertie:
=0€ FK DataTypelD .
! Q i o [ PK ItemID | contextualiseltems
| Ol.r"' DataType ™y | ValuelLength Name
- On PeriodType — ;
PKDataTypelD 10~ |Ers Description A Propertycan change&€ategory
U Code \_ v, IsCompound
U Mame . . . .
FK ParentDataTypelD :z:;’iz‘:m In physical implementation: eadPropertyhas its counterparttem (enables
_ IsActive ) FK RowGUID arrangingPropertiesin SubCategorieto be used as dropdowns)

EBAand EIOPA Reguldse Copyright © 2023 EIOPA
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Locatlon of activity, enumeration Countries yes Poland, Spain, Greece,
Counterparty residence CN} yOSsz |/ KAY
L{LbZz [/} {Ltstring Instrument codesno
Properties yes Location of activity, MY L{Lbk/ |-

Counterparty residence,

ISIN, CUSIP, SEDOL, Soul
ISIN CUSIP SEDOL Amount information, Name of
subsidiary, Carrying amour
Type of instrument code, ...

Source of information, various Not applicable no (no From Google, From 1: Google/Facebook/In
VS Type of instument code, meaning) Facebook, Frominperson LISNE 2y S @S
X events, From a friend, Fron
Code Type Code Value Amount ySgall LISNA 2
iGE Carrying amount, Name Amount types,
SEDOL 2F adzaARAL Not applicable,
none

Open and granular data challenges:

How did you learn about this? PR Properties Containdtemswhich are counterparts dPropertiesn physical implementation of the DPM
) B metamodel.
Containdtemswhich do not belong to any specifi€thtegorysuch as those that are typically used
Google only in dropdowns ofdeadersor Variables It is also linked biPropertieghat do not belong to any
Facebook . real Category Such enumerateBropertiescan refer toltemsfrom Categories"Not applicable;
_NA Not applicable e . e . .
In person events Properties"and in such case they can also Utsensof other Categoriesin particular by being
A friend linked to such mixe@ubCategoryit is not a semantically meaningfdategorytherefore it is neither
enumerated nor noenumerated.
Newspapers Containdtemswhich represenffemplategTableGroupsr Table$ for purposes of resembling Filing

_TE Templates indicatorVariables

EBAand EIOPA Reguldse 30|
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Glossary: Sub Categories A i oD

SubCategorieare lists ofitemsbut enable also their
arrangement in hierarchies (if needed, e.g. to reflect
nesting or arithmetic relationshipsby reference to

(" Category ) @) pe rato D
~ 1 | PK CategorylD t9 . .
| Code A document and puttemsin order
(_ ltemCategory ' Description !
< PF ttomiD | teEumeraiea | A can be used as dropdowns Bgble Headergand
PF StartReleaselD \ IsSuperCategory \ If SubCategory ]l p a
FK CategorylD ~ PO-~ IsActive ! PK SubC D|+—--- i
Code IsExternalReDatal I———O‘QIFKCareg:t::?a;M | | hence alsd/anable$
IsDefaultltem RefDataSource Code |
Signature FK RowGUID N [ Concept . ..
TR . J | Name '+ [ccoeoun | SubCategoriesan change composition (through
RowGUID \FKRowGUID ) +----- -+ |FK ClassID SubCategoryVersion
' FK OwnerlD
T om0 5 - | (SubCategoryVersion | | ) .
L+ PK ItemID . 2 L PKSubCategorWID | '  (~ RelatedConcept ) SubCategoriesnay be related to one another (via
Name SubCategoryltem S | Fk subcategoryiD ~ PO- PF ConceptGUID .
Description PF ItemiD | FK StartReleaselD | PF ConceptRelationiD | ConceptRelatioh
IsCompound PF SubCategoryVID | FK EndReleaseiD | R
e Lot (eFovove ) Rowaup A egadfAdld 27T canfbéindid@edzgsiaN
IsActive Label .Jd. N
FK RowGUID FK P titermniD erator - y T A J4 4 0 A 4
BRI ) |k companaontpertond b~ - - - ro e (— ConcepRetaton GAYFatGSNEKETdAEE OSNRAZ2YE
T S N e aen® subsets (which may need to be updated once the
FK RowGUID Symbol Type i AN i e b - PR
Twe Rowehb GYlFaOdSNE fAad Aa dzLRIGS

A For rendering purposes (ability to show a complete
breakdown from which only certain options are
selectable);
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Glossary: Super Categories A

i’ PropertyCategory ) SuperCategorys a union ofCategories
PF PropertylD
PF StartRel /D - .
e O £ CatogoryiD A e.g. frequently requested mix of breakdowns by
; '(Kgggfjfgsem a/ 2 dzy @nNARLSYEAES NI | (A 2 v fi.é.
( Category ) : IMF, BISECE X ¢ofingighsf@r exposures/risk
B o i LA (TemCategory ) classification),
U Name ! ! PF itemID
(‘SuperCategoryComposition Do : : PF StartReleaselD . _
| PF Supercategoryn peseneon 't~ ---O4FK CategoryiD A can combine enumerated and n@mumerated
| PF categorviD < SuperCat | Code :
| Fi startReleaselD I;;‘.’er ategory ! IsDefaultitem Categories
| FK EndReleaselD o xt”e RefData | Signature )
ROWGUID ot IR FK EndReleaselD reusedtemsof other Categoriegor even
(FKRoweuD | ! (_RowauiD SuperCategorigsand can introduce its owitems(e.g.
! ( SubCategory ) F2NJ au2ual f €0
I PK SubCategorylD .
Lo--o--- N — may havéts ownProperties
e
Dacernton composition ofSuperCategorys versioned (can
\FKRowGUID change betweerRelease}p
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Glossary: Compound Items

( Context \
HPKContextlD |+ —---------—--“—~“~—~—~——~—~—~—~—~—~—~—~-- .
U Signature :
FK RowGUID ] I
|
fﬁompoundltemcontextj] :
(" ContextComposition ) PF ItemID !
1< PF ContextiD PK StartReleaselD | !
— 4 PF PropertylD FK ContextiD O-- -
FK ltemilp = pPO—------ - EndReleaselD |
|
[ RowcuID ! RowGUID J
|
|
T tem !
(" Property ) Item ,
H PF PropertyiD  |[+HO—>{ PKItemID + .
IsCompaosite Name
IsMetric Description
FK DataTypelD IsCompound
ValuelLength IsProperty
PeriodType IsActive
lfK RowGUID ) FK RowGUID

EUROPEAN
BANKING

AUTHORITY

Compound Items

Ve

A are composed oPropertyltem pairs¢ simplified representation of
complex terms

Instrument type Treasury bills

Instrument type Debt securities
Issuer sector General Government
Original maturity <1 year

A they may belong to existinGategoriege.g. of one of the
contributingItems)

Ve

A their composition is versioned

implementation reuse€ontextand itsComposition

EBAand EIOPA Reguldse
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Glossary: E

f’r SubCatagorWarsion_‘ﬁ
PK SubCategoryVID |
e natittied ittt OH FK SubCategoryID
o ( VariableVersion ) o SanRelease I
(" HeaderVersion ) ;:‘;ﬂﬂ_a:;‘gn 50- - - - OHFK RowGUID )
. ana
Propertiesare used on T — FK PropertylD roota
Code SO- - OH FK SubCategoryVID | | T N
< : : : FK ContextiD | ubCategoryltem
A TableVersion(applicable to entire Lol FK KeyID L4 PF ttemiD
table) o C’;”mf: o BO- - IsMultiValued PF SubCategoryVID
FK SubCategoryVID : ﬁ"de prder
A HeaderVersi iﬁ g:;::"?m 9"::? | | FK StartRelsaseiD FK ParentitemiD
ea er erSIOn FK En dRe?e:asS:.‘D : FK EndReleaselD FK ComparisonQperator!D
Q’fK RowGUID ) : EK RowGUID ) FK ArithmeticOperatoriD
A Variable(mandatorily) ¥ & 3 N
: (" TableVersion ) : : _IL L ltem
i : b PKItemID
For dropdowns the above are associated | (PKTabIVID 111 _OK”_ Propery Name
: I I PF PropertylD D ipti
to SubCategoryVersion I : ey —————
: FK Table .ig 0 — ll_ — O IsMetric IsF'ro_pertv
Optionally,Propertyltem pairs gathered  |FKAbstractTaienn | 1|7 RE D et
. ST » | | FK KeyID . . ——
in Contextsproviding additional | | i Propertyin e
. | ! ()
metadata can be associated to any of the | ContextlD ! — (ContextGomposition )
I | FK StartReleaselD
above ' | FK EndReleaseiD '---0 PF ContextlD
' \FK RowGUID _JE'O- - - - - OHPKContextlD [+—< PF PropertylD
: U Signature | FK ltemiD
“““““““““ O £k RowaUID | RoweUD
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Information
reguirements

RenderingTables, Headers,
Cells, Associatioanc
KeyHeader mapping

Grouping TableGroup s

Identification of information
requirement:Variables (Key,
Fact, Attribute, Filing indicator
and their linkage )

PackagincFrameworks,
Modules

Framework Madule ( ModuleVersion 1 MaduleParameters Variable
PK FrameworkiD PK ModulelD | PK ModuleVID PF ModuleVID - PK VariablelD
Code FK FrameworkiD |7~ =~ OS| K ModulelD 0S| pF VariableviD \ Type |
Name FK RowGUID FK GlobalKeylD RowGUID i | FK RowGUID
Description FK StartReleaselD
FK RowGUID K g:rdﬂ:eleasem ReyC — Eﬁw Py
ModuleVersionComposition e PF KeyID 4 PK VariableVID
(" TableGroup \ | PF ModuleVID PRl PF VariableVID FK VariablelD
PK TableGroupID BRETRESEY VersionMumber owGUID FK Property D
Code EHETELRLI FromReferenceDate A FK SubCategoryViD
Name Order ToReference Date | FK ContextiDr
Description RowGUID FK RowGUID FK KeviD
Type %g_/ IsMultiValued
FK RowGUID L Code
FK StartReleaselD a— by
FK EndReleaselD FO ableVersion o e FK StartReleaselD
FK ParentTableGroupiD | | PK TableVID Po----0 FK EndReleasalD
FK RowGUID
! | PK TablelD Gods ow 10,
! IsAb Mame |
Hasét;:?caumns -9 Hescripian U Signature =2~ 00T 0T :
TableGroupComposition O 4 <| FK TablelD anature P! |
HasOpenRows FK RowGUID ! 3 [
PF TableGrouplD HasOpenSheets FK AbstractTablel D , : SubCategoryVersion | |
 — IsNormalised — TableversionHeader) 1 | |PKSubCategoryViD | |
Order e FK PropentyID s P, i | | FK SubCategorviD |
FK StartReleaselD i e FK ContextiD avle || |FK StartReleaseD | !
FK EndReleaselD S FK StartReleaselD |, | PF HeaderiD | | |FKEndReleaselD |
RowGUID T FK EndReleaselD FK HeaderVID 1! | FK RowGUID |
o FK RowGUID FK ParentHeaderlD b !
1 I \ J .
————————————— ParentFirst [
I I I
ES 6 Order i : i
b IsAbstract | O=(" HeaderVersion |
Cell Lo
~ — - | {PKHeaderlD T i IsUnigue L (e PK HeaderVID !
PK CelllD - EiPeaderDs = 0 Lo o ! w99 |
FK TablelD - - -OHIEHEENGI o RowGUID FK HeaderlD |
FK Columnip PO~~~ O E':"“"”‘ ___________ 3 - _SIE ________________________ < E:SEI .
ey T bl e = 1) L} |
- TableVersionCell
FKRowGUID | - TaReAeacaTen ~ PF TableViD FK PropertylD !
T FK ContextiD |
: : PKAsalmc iationlD PF CelllD FK SubCai VID :
, | | FK childTableviD Balads FK KeyVariableVID | |
0 -OS| FK ParentTable ViD IsNullable FK StartReleassiD |
£ Name IsExcluded !
KeyHeaderMapping L ) FK EndReleaselD |
Description IsWoid FK RowGUID \
PF AssociationlD lsldentifving Sign |
PF ForeignKeyHeaderD 1~ - 44 sqhyne FK VariableVID $0- - - - - - - ________
FK PrimaryKeyHeaderlD FK SubtypeDiscriminator RowGUID
RowGUID ParentCardinalityAndOptionality
ChildCardinalityAndOptionality
\FK RowGUID )

EUROPEAN
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==
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|
! (  TableVersion
( TableGroup ) | PKTableVID
PKTableGrouplD HO -! Code
Code Name
Name Description
?eﬁcription T—I ___________ o< iﬁ ;&Nefﬂ rabelD
ype bstractTable
FK RowGUID PKTablelD 40---------- 4 < FK KeylD
. FK StartReleaselD ksAbstract FK PropertylD
TableshaveHeaderg(~Ordinateg FK EndRelsaselD HasOpenColumns | | FK ContextD
fK ParentTab.-’eGroup.‘l?J Easgpen;i:wsts HeaderVersion FK StartReleaselD
d C Il E—— PKHeaderVID FK EndReleaselD [YO——
a.n e S IsNormalised FK HeaderlD K RowGUID O = = =
IsFlat Code T O --a
(TableGroupComposition ) |FK RowGUID Label T L
PF TableGrouplD =7 FK PropertylD b : : :
Tablescan be grouped PF TablelD o FK ContextD (TabeVersonricager) | |
Order . FK SubCategoryVID [~ +<\ PF TableviD '
FK StartReleaselD o ] FK KeyVariableVID PF HeaderlD o
. FK EndReleaselD L a FK StartReleaselD FK HeaderVID -
Tab | escan be asSOClI ated to one RowGUID b FK EndReleaselD FK ParentHeader!D | 1
h Lo FK RowGUID ParentFirst L
| ! Order Lo
———————— 4
an Ot e I B io" :3ﬁb§trac1 ; ;
FK TablelD I ; el et .
FK ColumniD | PKHeaderlD [*O -~~~ -~ -------~ O RowGUID )
FK RowlD |)O— - — - {4 FK TablelD (.
>0----0 ( TableAssociation PO-------4 :
po----0 40 O<| PK AssociationlD PO-------~ -
T FK ChildTableVID (—&
_:_: FK ParentTableVID TableVersionCell
I Name PF TableVID
LA Description PF CelllD
SRSR Isldentifying CellCode
(__KeyHeaderMapping IsSubtype IsNullable
PF AssociationlD |;; |- - - 4 FK SubtypeDiscriminator IsExcluded
PF ForeignKeyHeaderlD | ParentCardinalityAndOptionality IsVoid
FK PrimaryKeyHeaderlD | ChildCardinality AndOptionality Sign
RowGUID J Q:K RowGUID ) FK VariableVID
od  RowGUID
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Rendering: table versions and headers

TableVersiormay link toPropertyand/or Context(Propertyltem
pairs) applicable/common to/shared by @Hble Headerand Cells

Headers Directiortan beRows/Columns/Sheet®ne set of related
headers per disposition (note: typical open tables require only
columns)

HeaderVersion

A contribution to definition of aFact Variablecolumn/row/sheet
Headergnay point toPropertyand/or Context

A definition of aKey Variable
A points toPropertyand may point taSubCategory
A does not link/result in el
A links toVariableVersion

Implementation aspect: introduction dfableVersionHeader
enables modification of headers structure without a need for
duplicating objects for the entire table (all #eadersCells etc)

(" TableVersion )

PK TableVID }

EUROPEAN

BANKING
bS AUTHORITY

(TableVersionHeader)

A

Code
Name
Description
FK TablelD
FK AbstractTablelD
FK KeylD
FK PropertylD
FK ContextlD
FK StartReleaselD
FK EndReleaselD

LFK RowGUID
Vg
1

1

[l [}
O 4L
0T 1
é Table )

PK TablelD
IsAbstract
HasOpenColumns
HasOpenRows
HasOpenSheets
IsNormalised
IsFlat

LFK RowGUID J

PK HeaderlD
FK TablelD
Direction
IsKey

FK RowGUID
+ =+

SREE

——ee-e-=--0
——ee-==---0

ell

PK CelllD

FK TablelD
FK ColumniD
FK RowlD
FK SheetlD

FK RowGUID

<
10 - - - ¢

PF TableVID

PF HeaderlD

FK HeaderVID

FK ParentHeaderlD
ParentFirst
Order
IsAbstract
IsUnique

L RowGUID J
1%

L

1
(" HeaderVersion )

PK HeaderVID
FK HeaderlD

Code

Label
FK PropertylD
FK ContextiD
FK SubCategoryVID
FK KeyVariableVID
FK StartReleaselD
FK EndReleaselD

UKRmGwD J

==

European Insurance and
Occupational Pensions Authority
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f Tabie ] Header BK CelllD (TableVersionCell
PK TablelD PKHeaderlD || __ _og T:bf D PF TableVID
IsAbstract FK TablelD O ---0< © PE CelliD
HasOpenColumns “---09  Direction [fC~~°9 EACInD 09 .
[ FK RowlD ellCode
Cellpoints to at least one ledkvelHeader(e.g. HasOpenRows IsKey IsNullable
: : HasOpenShests (FK RowGUID RSl
a column in open rows table) but may also point <Normaliced f,ﬁ_J FK RowGUID IsExcluded
to two or maximum three (one for eac&olumn, IsFlat O S o
Rowand Shee} (FK RowGUID ) LT T : FK VariableVID
-0 ! ry RowGUID
on TableVersionCelt can be indicated if a cell is L ! [ HeaderVersion ) 8
mandatory or excluded (this information may L ! ol vl !
Lo ! FK HeaderID !
change for a table between table o 1 Q B 3
versions/releases) l Kl (L b ) Lais (VariableVerson )
PF TableVID FK PropertylD
) o (" TableVersion ) PK VariableVID
TableVersionCeliefinition results from PR TableviD — ¢ Sonouteonvin | | FK VariablelD
intersection ofHeaderdor this Cell(including Code FK ParentHeaderlD FK KeyVariabloVID iﬁ:ﬂ?rm .
inheritance) and points t&act Variableinless Name ParentFirst FK StartReleaselD Iy imeipeadd
: . - : Description Order FK EndReleaselD —
combination of characteristics from this ) FK TablelD Abatract (FKRowGuD | |FKKevD
intersection is illogical (e.g. 9 Ij dzA 0 & Ay a U NX|#asstractrabiein lsUnique T P —
issued byx D 2 @ S NJWith Seftaingx a | (0 dzNA G & P D L e OH  noms
LJS N\?\ FK ContextlD !i FK StartReleaselD
FK StartReleaselD FK EndReleaselD
FK EndReleaselD |FK RowGUID )
LFK RowGUID Jm
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Rendering: Table Groups

TableGroupsnay be created for various
purposes as indicated ByableGroup.Type

A demplateGroug >
AalGSYLX I GSéZ
A demplateVariangé =
A demplateScopgé ®

TableGroup®f ¢ & Li#SnplateScopécan also

be nested: DPM XL syntax enables using their

Codesn Operation.Expressianstead ofTable
Codes

EBAand EIOPA Reguldse

(" TableGroup

PK TableGrouplD
Code
Name
Description
Type

FK RowGUID

FK StartReleaselD

FK EndReleaselD

\FK ParentTableGrouplD |

(TableGroupComposition )

EUROPEAN
R BANKING

o4 iI bS AUTHORITY

Table A

| PK TablelD

LFK RowGUID J

IsAbstract
HasOpenColumns
HasOpenRows
HasOpenSheets
IsNormalised
IsFlat

PF TableGrouplID
PF TablelD

Order
FK StartReleaselD
FK EndReleaselD

L RowGUID
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Rendering: A i €Deoops

(" TableVersion ) (TableVersionHeader ) (" HeaderVersion )
PK TableVID PF TableVID PK HeaderVID
Code PF HeaderID FK HeaderiD
Name FK HeaderVID Code
( Tabe ) | Descrition K Parntteaderp | | Label
PK TablelD N FK TablelD ' "] ParentFirst ~ | FK PropertylD
lsAbstract 0 - - -9 ek AbstractTablelD Order FK ContextlD
. HasOpenCol FK KeyiD lsAbstract _ _ _ | Fk subcategoryViD
Non-normalizedTablesdo not need to [ A Uniaue 20 R
HasOpenSheets FK ContextID RowGUID ' | FK StartReleaselD
_be mOde”ed When they arBAbStraCI ) IsMormalised FK StartReleaselD ~ - : FK EndReleaselD
in which case they are broken down in IsFlat FK EndReleaselD | \FKRowGUID )
FK RowGUID FK RowGUID
two or more modelledrables(abstract — J 3 "’55 i ki
. . . T I
Tables if modelled, do not contain links i N | |
I nterms, re renderin ! ¥ ' '
to Glossaryerms, just pure rendering) - 29 (e | :
, ! TableAssociation PF AssociationiD | : I
Tablescan beAssociatedo one | | PKAssociationiD | < PF ForeignKeyHeaderiD | | i
. . ! FK Child Table VID i
another, indicatingKsmapping, TS — ’;g’wﬁ”a’u“f;”’“‘ﬁﬂdﬁ”ﬂjl | :

. . . . | Nﬂme |
C.ardl.na.llty, Subtypinfith : Doarintion g glg | i
Discriminator), etc. : Isldentifying L TR

IsSubtype [ I—-OH
| ek SubtypeDiscriminator | | AT
: ParentCardinalityAndOptionality A Pt
| ChildCardinalityAndOptionality e B E'f“t'“"
: \FK RowGUID PO------rcmcer e OH 1 Ruiutﬂ
I
I

_______________________________________________ 3
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Information requirements: role of variables

. .. . s : : ™ (_w 3
Variablerepresents each distinct reportable value (regardless of its LS Variable ( ConceptRelation "
occurrence in rendering) quantitative or qualitative ( CompoundKey ) PK VariableVID PK VariablelD PK ConceptRelationID |

PK KeyID | FK VariablelD Type Type
A types: U Signature O 4 FK PropertylD FK RowGUID RowGUID )
' , p . . FKRowGUID FK SubCategoryVID
A Facto Y2y SOl NB | Y2dzy i3S Datoints o FK ContextiD c-f
. e . [ \
A Key(e.g. column identifying each row in an open table) n i :“i’;”ﬁv = (" Concept ) ( RelatedConcept )
R . .. siviultvaiu
A Attribute (unit of measure, value precision/accuracy, a (KeyComposition ) Code PK ConceptGUID | PF ConceptGUID }
comment of a Fact or a Key) oF KeulD ] Name FK ClassiD PF IC;mI::etp;!;elaﬂm:JDI
.- . .. . . . ey e sRelatedConcep
A Filing indicator(indicator that certain subset of information, |pg variablevid TSI AGe Sa FK OwneriD RowGUID
i iS | : : ariable FK EndReleaselD S
typically a Table or a set of Tables is intentionally containe RowGUID ndRelease
or not contained in a report) - | FK RowGUID o Fm———
& 38 !
A ConceptRelation¥/ariableAttribute, Equivalentvariable(same o <L Q

YSEYAyYy3 o6dz2i Y2RSEt SR RAFTFSNBY( (™ Conexr ) ™ Property ) [ SubCategoryVersion

. . PK ContextlD | PF PropertylD PK SubCategoryVID
VariableVersion 0 e | sComposite FK SubCategoryID
; FK RowGUID ) IsMetric FK StartReleaselD . .
A must refer toProperty FK DataTypelD FK EndReleaselD Item

ValueLength LFK RowGUID J PK ItemID
A may refer toSubCategory\Versidtist of possibldtems) or to Context _ PeriodType LB
(Composed of one or mar@ropertyltem pairs) (ContextComposmon\ kFK RowGUID ) Description
PF ContextlD + Z?” IsCompound
A composition may change betwedReleasetchanges in modelling, | PF PropertyiD > IzArG':iz‘Z"y
iXi FK ItemID
fIXIng of bUgS, etC) RowGUD P -~~~ ------mmmmmm s s s —I-LFK RowGUID J
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Fact Variablegan be derived fronTable CellsTablelevel glossary

(" ModuleVersion )

9 Q2 e
Property

terms contribute to definition offable Header@vhere T — | e —
. . . . . ule I a e
information can be inherited from upper levels) and is further PR Moduler PF VerisbleViD | PF Provertyd | |u Code E
propagated toCellson intersection of theséleaders | |FK GlobalkeyiD RowGUID o) R ieSomposie U Moms | :
| F-—\ |
' iﬁ:f:;i?a:? PKV:r:b:V::;m FK DataTypelD ,Siziaaa e
- . . 1 dariable |
Key variablesare derived fromHeadersvhich have no cells | Cose | variabed  bo-— 11 poredtune. T 35!
attached (this is to ensure open/seiopen sheets and columns ! A FK PropertylD FK RowGUID boo-d
. i) PF VariableVID FK SubCategoryViD | S ————
are modelled in the same way) | VersionNumber T + i
: FromReferenceDate FK KeylD PK ItemID
“ . - ! e hieeh el L IsMultiValued Name
A TableVersiomefers toKeythat thoughKeyComposition e . Lo Code Description
1 11 1 1 1 i L Name IsCompound
identifiesVariableghat are keys in a given table : — soompo
B o ) ) : : PKKeylD FK EndReleaselD IsActive
A KeyCompositioarrangeskeydn sets to support rendering | fronieverionCel U Signature Gl . LT
less models SR G LK RowsuiD o 3 |
CellCode : : :
e ) ) ) IsNullable : FTTTTTTTTToos 1T T------- i
Filing indicator variablesire derived fronCellsof Tablesusing IsExcluded 2 g : | ' |._|PF contextio
ltemsof dedicatedCategory Vol TableVersion 9 2 __ |
i V:rr:'ab.-'ewﬂ SO——OH PKTableVID (_ HeaderVersion (‘SubCategoryVersion \| | FK "F::f:gum
Code PKHeaderVID PKSubCategoryVID |
ModuleParameterspply globally foModule for example \__RoweUlb Name FK HeaderlD FK SubCategorylD | |
H H H D ipti Cod FK StartRel 1D |
Attribute Variablessuch as report currency and period/date e e ERERET==a |
FK AbstractTablelD | | FK PropertylD 50 - OHFK RowGUID |
FK KeylD FK ContextiD |
FK PropertylD FK SubCategoryVID |
FK ContextlD FK KeyVarnableVID o
FK StartReleaselD FK StartReleaselD
FK EndReleaselD FK EndReleaselD f~-" """~~~ ~"~""~"""""""°"°""""T°"°""7T°"°""7=°7=°7=7°7°7°7°%

EBAand EIOPA Reguldse

fK RowGUID )

fK RowGUID )




EUROPEAN

European Insurance and
Occupational Pensions Authority

Packaging: frameworks, modules N S

|
i ( Table ) rr Module\fersioncgmpoﬁitinrﬁ :
: PK TablelD I Sy ~ PF ModuleVID :
_ ) | IsAbstract ableversion PF TablelD |
Framework¢ regulatory reporting requirements | HasOpenColumns PK TableVID FK TableVID |
organized by subject/thematical area 1 oo T S R 10 - e |
: IsNormalised H0----- <  Description |
. . . IsFlat FK TablelD !
Module ¢ set of information requirements to be B i e D :
reported together (in one report) L J FK KoviD [ |
vi ( ModuleVi )
. FK PropertylD odueveson :
ModuleVersion FK StariReleaselD FK GlobalKeylD |
i (" Framework ) FK EndReleasslD iﬁ z‘"ﬁﬁaﬁg |
A FromDateand ToDateidentify its application PK Frameworklﬂl [—Module 1| \FKRowSUD oo 0 |
dates (may differ from model publication dates —— SR N o Neme
l.e. releases) Description FK RowGUID | [ VariableVersion ) T
FK RowGUID PK VariableVID = ﬁ;‘i‘:ﬁmw
- . . . FK VarablelD
A GathersTableqtheir Version} that are required FK PropertylD FromReferenceDate
to be reported together ad L e osDate
fext Lo v
. . FK KeylD
ModuleParametersare Variablege.g.Attribute or IsMultiValued
; _. o ;
Key applied globally to afacts(note: in case these — ey e—
global characteristics aféropertyltem pairs,ltemis FK StariReteasaiD PF ModuleViD |
the only option onSubCategory FK EndReleaselD PF VariableVID |
LfKRﬂwGUID y RowGUID
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Operations: principles and assumptions IL

reflected in metamodel using tree structure (AST) @
comprising of nodesoperators and operands,

the latter referring to terms from glossary, e e
rendering, variables (incl. external sources) H °

syntax agnostic: able to result from and in o
different syntaxes

* ok

automatically populated (parsed from any/some * - o o
syntax or defined and reviewed in graphical o °
interface by users) and automatically consumed

602 LINRPRdzOS NMXz Sa Ay So3aod| - . w[ = >

input input
X Y

I+

¢[ 2 \Cu4
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Operations: representation

EUROPEAN
. BANKING

AUTHORITY

( VariableVerson Y\ .
PK VariableVID & m |
FK VariablelD | i
FK ProperntyiD : PK CelllD :
FK SubCategoryVID o) iﬁ ;;bfmﬂ:m I !
iﬁ ,0@?‘;',,’3’“’0 FK RowlD | I
kMultivalued  pO- - 4 PK:;':""'D FK SheetD | !
. e . g::: FK RowGUID - :
Operationsenable definition ofdata quality checks FK SartReleassiD T | :
as well aglata derivation rules(transformations and P oGl 9 . E—
computation of Variables) . e Preecoiton 1 pF OperanaReterenceld |
- PF VariablelD | pKo::I:h:\:\I;“m :I::J:i i 'tl?:tff i
Operations can be sequenced/nested, e.g. serve as P | o ReforenceDte |L°_Fiﬁi';':.f’$’?$mmm i |
S ; ; ; FK FrameworkID ToReferenceDate 7 5 ! |
precondition, determine dynamic severity, etc D L Rowau ) | Smerosemon> || Sre .
- . FK EndReleaselD ! -0
Expressiorcan be translated to natural language, ’ o b 1| Deseron | | sl
programming language or various syntaxes (e.g. DPM ~ (weameme 1 Ao CEEE, gn" Q| rcouipeld
XL u ' Severity B | [ ---ea OperandReference VaI%JeLength
) EE gsg;;%;% f i ;r;rwnGSlt‘.ltI);Isslm Date)| P opemﬁm%w% \ i :: mgﬂﬂﬂﬁmmlﬂ PeriodType
OperationNode one of definedOperatorsor an Eh PR oot °| v
- FK ParentNodelD z
OperandReferencéo any artefact of a model, e.g. — P N T | omrnarerens
i I N\Y\ I O f S Z / S f t Z L U S Y Z t N\E L \I:emi;nr:umbernat PF OperationScopelD I FKﬁbsnlm:frﬁemce FK PropertylD PK:I::LD
romhelerenceate ativeTolerance FK VariablelD cription
ToRefererceDate ”mﬁ? ) E:Ib::d(-l\:’;m FK SubCategorylD ctom
e . . . FK RowGUID 1 ] N /
A Note:Variablesnay indicate external data —r ) oL 9
sources (e.g. master/reference data) | S y I

PK SubCategorylD
FK CategoryiD

OperationScopeand Compositionprovides flexibility

i

I

i

i

i

i

i
PK ArgumentID :
L

in assignment oOperationsto Modules PK Opeatord P Oprtor> -0l " cute
Symbol lsMandatory | Description
Type Name FK RowGUID
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‘ Information Model

' Main operators

‘ Changes to current operators

‘ DPMML metamodel

‘ Calculations

EBAand EIOPA Reguldse



DPM validations: Current process E 'L

-

P-4

XBRL formula
(in taxonomy)

User input
semi formal
language

« El

XBRL engine XBRL XML
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EUROPEAN

Current situation analysis A G €2sces

A EBA and EIOPA have been using a validation langwagéhe yearsbutwithout a formal
basisand a proper documentation.

A Thelack of formalitycauses some challenges:

A 1t is not possible to haviell automationwhen translating to other languages (notably,
to XBRL Formula).

A Although EBA and EIOPA are basically using the same language, there are some
differencesthat further difficult automation and common understanding.

A There may bembiguityin the meaning of a validation.

A The language is translatéd XBRL formulawhich also adds challenges:
A Not allvalidations can b&ranslated to XBRL
A XBRL is veuifficult to understand
A Performancebecomes an issue with big instances.
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DPM Refit improvements

A The DPM Refit aims to formalize the operations (including validations and other calculations) by
having:

A A formal expression languagePMXLis aformal languagédor expressingalculations
based on the DPM.

- Isbased orthe semiformal language that the EBA and EIOPA have been using to write
and share validation rules for several years.

= In practice, it is the result of i@verseengineeringorocess to formalize the language
that was already existing, with the minimum changes necessary.

A A metamodel to represent thizee of operationsas well ashe relations of the operands
with the core DPMBPMML).
A Why DPMXL and DPML? Because:
A DPMNML is based owmariablegstable) instead ofendering(unstable).
A In principle it is possible to translak@nguages different from DPMLinto DPMML.
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DPM Operations specification B2

The formalisation of the language has thidecks

Information Semantic

model SOl semantics for all operators

of the language, specifying
formally their constraints
and behaviour. For instance,
is it possible to use the +
operator for two strings?

Technical definition of the
syntax of the language.
Allows developers to build
parsers for the language
(only relevant for DPMKL).

Specifies the artefacts that
the language is using.
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User input XBRL
In DPMXL formula

« »
Integrated DPMML XBRL CSV XBRL engine XBRL
data engine XML
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‘ Information Model

' Main operators

‘ Changes to current operators

‘ DPMML metamodel

‘ Calculations
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Validation rule

E

IC 90.00 Trading book and market risk thresholds (TBT)

Columns

On- and off- balance sheet Total assets
business subject to market risk

In % of total
assets
0010 0070 0080
o Month 3 0010 51 5% 1020
chg Month 2 0020 42 4% 1010
Month 1 0030 60 6% 1000

DPMXL

with {tC_90.00, r*}: {c0070} * {c0080} = {c0010}

EBAand EIOPA Reguldse




EUROPEAN

Tree representation of expressions A

Any DPMXL expression can be represented as a tree:

with {tC_90.00, r*}: {c0070} * {c0080} = {c0010}

{tC_90.00, Represents
- r*, c0010} — three Variables

Represents | [Hii® 90_00, {tC 90,00, - Represents
three Variables r*, c0070} r*, c0080} three Variables
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DPMML
Operands
\ Operand| Index Variable
Nodes A 1 Dpid1l
Node |ParentNodell] Operator | Operand A ) Dpid2
1 =
2 1 * Dpid3
3 2 A A 3
4 2 B B 1 Dpid4
5 1 C
—
B 5 Dpid&
The tree of the expression can Dpid7
be then represented in the DB, C 1
i tC_90.00, :
Wlth reference to actual DPM - ‘E* 0010} N 5 Dpid8
variables.
o
r*, c0070} r*, c0080}
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Input data

{tC_90.00, r*, c0010}

{tC_90.00, r*, c0070}

{tC_90.00, r*, c0080}

EBAand EIOPA Reguldse

<
)

)

Index f
1 51
2 42
3 60
Index f
1 5%
2 4%
3 6%
Index f
1 1020
2 1010
3 1000

E

EUROPEAN
BANKING

é" bS AUTHORITY

. {tC_90.00|
r*, c0010}
|

{tC_90.00, {tC_90.00,
r*, c0070} r*, c0080}




Results N e | €S eops
T 4 3 v European Insurance and
Occupational Pensions Authority

Index f
with {tC_90.00, r*}: {c0070} * {0080} Y

3 60

Index f
with {tC_90.00, r*}: {c0070} * {0080} = {c0010} T
3 True
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‘ Information Model

' Main operators

‘ Changes to current operators

‘ DPMML metamodel

‘ Calculations
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Information model- Calculations A e €eo0s

Calculation
| Uses Produces
I
Acts on
(i-” N 1.1
..n
v v
Operator
Operand Result
Produces Uses
+ : v
Output ——>» Input < Language
artifact

The DPM Expression Language serves to waitsulations

Calculationsare expressions that use input operands and/or operators to produce a result. Expressions are finite combinations oftsytalelselfformed according to the
syntactical rules of the language. Expressions compose sparandsin a certain order by means of tleperatorsof the language, to obtain the desiredsult. The symbols of
the expression designate operators, operands, and the order of application of the operators.

Operators specify a type of operation to be performed on sampat operands(exceptionally, there may be operators that do not take operands as input, e.g., an operator to get
the current time) to generate aoutput. The output produced by one operator may be used as input for another operator (i.e., operators can be nested).

Operandsare specific artifacts from the DPM Expression Language referenced in an expression as input.

Theresult produced by a calculation is also a specific artifact from the DPM Expression Language.
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Information model¢ Language artifacts i

Language
artifact

r

Recordset

Scalar <«€—1.n—— Scalar set

Defined on

\ 4

Data type

Scalarsare individual values of a certaldata Type

Scalar Setare sets of Scalar values defined on the sBa Type Scalar Sets are typically used with the in operator.
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Information model¢ Recordsets

Recordset
1
Structured by
\4
Records Structure
Data type
Defined on
Component
Key Fact Attribute
Component Component Component

EBAand EIOPA Reguldse

EUROPEAN

|| BANKING
V. il i AUTHORITY

Recordsetre collections oRecordshat share a sam&tructure
TechnicallyRecordsetare two-dimensional labelled data
structures (tabular), which can be assimilatedRelational Tables
or Data FramesThecolumns(fields) of theRecordseare provided
by the Component®f its Structure The rows of thé&kecordseare
its composindgRecords

TheStructureof the Recordseis a collection o€Components
which can have one of three roldsey Factor Attribute. Each
Componenhas a name, which must be unique within the
Recordset.

EachRecordof the Recordsets individually identifiedoy the
combination of the values for itkey Components

A Recordsehavingno Key Componentehaves like &calar




Information model¢ Components |

Standard Key Componentse common to all thé&kecordsetsindependently on how
Row Key the Variablesare defined in the DPM. For each Recordset, there may be O or 1
occurrence of each subtype 8tandard Keomponent.

DPM-XL |~ Column Key i Row Keyldentifies theRowOrdinatefrom aReport Tablevhere the selected
standard key Variableis located. Arises iMariable Set Selectionshen more than on®ow
foroneReport Tabld & 4 St SOGSR® ¢KS yI YIiGs F2NJ (i K
defined on theString Data Type
R q Column Keyldentifies theColumnOrdinatefrom aReport Tablevhere the
—Standard Key<}— selectedVariableis located. Arises iMariable Set Selectionshen more than
one Columfor oneReport Tablés selected. The name for the component is
X index Key GO¢d LG AA&SriRgIDRATY®ER 2y GKS
1 Sheet Keyldentifies theSheetOrdinatefrom aReport Tablevhere the
Key selectedVariableis located. Arises Mariable Set Selectionshen more than
Component <t | DPMML Y index Key one Sheetfior oneReport Tabld & &4 Sf SOGSR® ¢KS yIFYS T2
standard key It is defined on theString Data Type

— DPMKey || 7 index Key DPM Key Componentse specific to how data is defined in the DPM. Arise when
Open Variableare selected, and Recordsewill have oneDPM Key Componeper
eachKey Variablassociated to the selectedariables

The name for th&®PM Key ComponentstheCode of the Propertyassociated to the
DPMKey Variable.
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Information model¢ Recordset Example | N

F 32.01 - ASSETS OF THE REPORTING INSTITUTION (AE-ASS)

Carrying amount of encumbered assets

of which: issued of which: of which notionally
by other entities| central bank's eligible EHQLA and
of the group eligible HQLA
0010 0030 0035
0010 | Assets of the reporting institution 300 100 100
0015 of which: qualifying fiduciary assets
0020 Loans on demand 200 100
0030 Equity instruments
0040 D(:_'bt\;ecurities 100 100 r C f
0020 0010 200
0030 0010
0040 0010 100
0020 0030
{tF 32.01, 10020 - 0040, (c0010, c0030, c0035)} 0030 0030
0040 0030 100
0020 0035 100
0030 0035
0040 0035
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Information model¢ Recordset Example |l

F 20.05.a Geographical breakdown of offbalance sheet exposures

by residence of the counterparty (a)

| ES

Columns |

Nominal
amount
0010 |
Loan commitments given 0010 100
2
& Financial guarantees given 0020 200
Other commitments given 0030 300
I PT |
Columns
Nominal
amount
0010 |
Loan commitments given 0010 400
2
2 Financial guarantees given 0020 500
Other commitments given 0030 600

EBAand EIOPA Reguldse

{tF_20.05, r0020

EUROPEAN
BANKING
AUTHORITY

- 0030, c0010}

RCP r f
ES 0020 200
ES 0030 300
PT 0020 500
PT 0030 600




AUTHORITY

Information model¢ Recordset Example Il B

F40.01-{ O021J)S 2F (K Sy SWRAzE ¢ aSy GAGe

Columns
Code Type of code Entity name
0011 0015 0031
g 123456 LEI Namel
e Investee 099 123456 ISIN Name2
ad 1111 LE| Name3
LIN <Key value> TYC <Key value>
LIN TYC f
123456| LEI | Name1
{tF—4O'Ol’ COO31} 123456 | ISIN | Name 2
1111 LEI | Name 3
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‘ Information Model

‘ Main operators

‘ Changes to current operators

‘ DPMML metamodel

‘ Calculations
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Operators

wWith

wUnary minus-j
wSubtraction {)
wMultiplication (*)
wDivision (/)
wAbsolute value (abs)

wExponential (exp)
wNatural logarithm (In)
wPower (power)
wLogarithm (log)
wSquare root (sqrt)

GSeIection operator h C’U"af}’ plus (+) h GEquaI to (=)
wAddition (+)

olNot equal to (<>)
wGreater than (>, >=)
aless than (<, <=)
oElement of (in)

uMath characters (match)
wis null {snul)

Comparison

ij then else (if)

oNull substitute (vI)
uFilter (filter)

cd_ength en)

wConcatenate (&)

Gﬁionjunction (and)
uDisjunction (or)
uExclusive disjunctiorxgr)
olNegation (not)

Logical

operators

GSum (sum)

wCount ( count)
oMinimum value (min)
oMaximum value (max)
wAverage (avg)
uMedian value (median)

Aggregate
operators

) (.

[ Time shift fme_shify

wWWhere (where)
uRename (rename)
uGet (get)

Clause
operators

Time
operators

Conditional
operators

String
operators
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