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Anacredit : Context

• Analytical credit datasets : ECB project, launched in 2011
• Detailed information on individual bank loans in the euro area that exceed 25 

000€, reported monthly to quarterly
→ High volume of data

• First filings in 2018

• First attempt to create a XBRL POC in XBRL Europe in early stages but:
• No available DPM tools, POC taxonomy with tuples

• Less experience on large volumes, no xBRL-CSV project



Anacredit : Counterparty example

• Counterparty reference data definition



Anacredit : Counterparty example

• Various national implementations

Germany

Italy France



Anacredit DPM

• Representation of Counterparty table with DPM methodology



Anacredit DPM
• What XBRL brings:

• Standardization of data :

• The data, defined with dimensions, is easily generated/consumed with XBRL tools, already
installed in most NCAs and banking filers, thanks to EBA CRR XBRL reporting

• Extensibility :

• Each country can add specific fields. These custom fields can be removed before being sent to ECB. 
Done with SII reporting with conversion formula to filter ECB data

• Reuse of other reporting concepts, in our case EBA concepts, permitting cross-reporting
comparison

• Presentation :

• XBRL add the possibility to define how to display data

• Multiple languages can coexist (like in SRB taxonomy)

• Validation

• Controls can be natively implemented

• Validations depend on precision declared on data



Anacredit DPM

• Visualization of XBRL instance using presentation specified in taxonomy
• Possibility to natively integrate other languages to display table labels and concepts



Anacredit DPM

• What xBRL-CSV brings :
• Ligther filings

xBRL-CSV

xBRL-XML

xBRL-CSV xBRL-XML

300 000 rows 62 Mb 574 Mb

3 000 000 rows 622 Mb 5 744  Mb



Anacredit version DPM

• What xBRL-CSV brings :
• Easily readable and editable

• Metadata is mutualized and written in small json files

• Data is written in csv files

• CSV files are editable without XBRL knowledge

• Table data in separate csv files

• Easier to access specific data



Remise Anacredit XBRL

• Conclusion
• We are not working on changing actual Anacredit reporting

• It gives us a good basis to prepare for integrated reporting
• Experiments on real data with sufficient volume

• Real validation challenges



Next steps

• Modelize more Anacredit tables with DPM methodology

• Analyzing existing Anacredit controls and implementing compatible 
ones, inter and intra tables

• Add multi-language labels

• Use real anonymized data if possible


