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!   DPM	
  essen1al	
  for	
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!   Process	
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  Point	
  Models	
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IntenFon	
  

4	
  

SemanFc	
  
data	
  model	
  

Logical	
  
data	
  model	
  

Physical	
  
data	
  model	
  



SemanFc	
  models	
  

!   Ease	
  communicaFon	
  between	
  business	
  experts	
  and	
  
IT	
  specialists	
  

	
  
!   Viewpoint	
  of	
  a	
  business	
  user	
  
	
  
!   Contain	
  definiFons,	
  documentaFons	
  and	
  

explanaFons	
  
	
  
!   Independent	
  of	
  any	
  physical	
  implementaFon	
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MulFdimensionality	
  of	
  data-­‐	
  Facts	
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Product group 

Books News 
papers 

Magazines Maps 

Foreign m
arket 

France 500 452 124 35 

Spain 852 634 236 85 

Austria 632 234 963 45 

Belgium 459 325 456 96 

Dimensional view on gross revenue 



MulFdimensional	
  representaFon	
  as	
  a	
  
cube	
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The	
  mulFdimensional	
  model	
  -­‐	
  Facts	
  

Qualita1ve	
  
aspects	
  

Provide	
  closer	
  
descripFon	
  

Quan1ta1ve	
  
aspect	
  

Build	
  the	
  basis	
  
of	
  data	
  
analyses	
  

Facts	
  
Data	
  objects	
  
based	
  on	
  

mulFdimensional	
  
models	
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MulFdimensionality	
  of	
  data-­‐	
  
Dimensions,	
  Domains,	
  Members	
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List of Countries 

France 

Spain 

Austria 

Belgium 

Germany 

Italy 

Domain 

Sub	
  Domain	
  

Domain	
  Member	
  

Dimension	
  
 Country of origin 

              National market 

refers to 



MulFdimensionality	
  of	
  data	
  -­‐	
  
DefiniFons	
  

!   Dimensions:	
  
!   Group	
  informaFon	
  in	
  a	
  meaningful	
  way	
  
!   Define	
  "by“-­‐	
  condiFons	
  
!   Provide	
  structured	
  informaFon	
  

	
  
!   Enumerable	
  Dimension:	
  

!   Subclass	
  of	
  Dimension	
  that	
  specifies	
  a	
  finite	
  number	
  of	
  Members	
  	
  

	
  
! NonEnumerable	
  Dimension:	
  

!   Subclass	
  of	
  Dimension	
  that	
  specifies	
  an	
  undefined	
  number	
  of	
  
Members	
  

!   Defines	
  syntacFc	
  constraints	
  on	
  the	
  values	
  of	
  the	
  Members	
  
11	
  



MulFdimensionality	
  of	
  data	
  -­‐	
  
DefiniFons	
  

!   Measures:	
  
!   Represent	
  the	
  nature	
  of	
  the	
  data	
  with	
  a	
  fixed	
  and	
  unchangeable	
  

meaning	
  

!   Domain:	
  
!   ClassificaFon	
  system	
  to	
  categorize	
  items	
  that	
  share	
  a	
  common	
  

semanFc	
  idenFty	
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MulFdimensionality	
  of	
  data	
  -­‐	
  
DefiniFons	
  

!   Member:	
  
!   Actual	
  value	
  of	
  a	
  Dimension	
  
!   Grouped	
  in	
  Domains	
  

	
  
!   Default	
  Member:	
  

!   Defined	
  for	
  explicit	
  Dimensions	
  
!   Implicitly	
  applied	
  when	
  the	
  Dimension	
  is	
  not	
  explicitly	
  associated	
  to	
  a	
  

Data	
  Point	
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MulFdimensionality	
  of	
  data	
  -­‐	
  
Hierarchy	
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MulFdimensionality	
  of	
  data	
  -­‐	
  
DefiniFons	
  

!   Hierarchies:	
  
!   Arrange	
  domain	
  members	
  

!   Represent	
  the	
  relaFonships	
  to	
  one	
  another	
  

!   Used	
  for	
  calculaFons	
  and	
  aggregaFons	
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Data	
  Point	
  Methodology	
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!   Defini1on	
  of	
  a	
  Data	
  Point	
  Model	
  

!   DicFonary	
  of	
  business	
  concepts	
  and	
  their	
  

properFes	
  	
  

!   Used	
  in	
  tables	
  

!   IdenFfying	
  the	
  content	
  of	
  every	
  data	
  point	
  

!   Its	
  relaFon	
  to	
  other	
  data	
  points	
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Increase	
  of	
  knowledge	
  and	
  
understanding	
  

!   Data	
  is	
  arranged	
  comprehensible	
  for	
  supervisory	
  
department	
  

!   RelaFonships	
  between	
  Data	
  Points	
  become	
  
apparent	
  

!   Underpins	
  exisFng	
  knowledge	
  of	
  supervisory	
  
experts	
  

!   Makes	
  transformaFon	
  of	
  the	
  informaFon	
  to	
  the	
  IT	
  
specialists	
  possible	
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Improvement	
  of	
  integraFon	
  of	
  
changes	
  

!   Data	
  structure	
  is	
  defined	
  explicitly	
  and	
  without	
  
redundancies	
  

	
  
!   No	
  single	
  Fact	
  is	
  described	
  by	
  two	
  different	
  ways	
  
	
  
!   If	
  more	
  informaFon	
  to	
  a	
  Fact	
  is	
  required	
  qualifying	
  

aspects	
  may	
  be	
  added	
  to	
  the	
  Fact	
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Example	
  of	
  Data	
  Point	
  Model	
  
visualised	
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New	
  requirements	
  	
  

!   Por[olio	
  Dimension	
  is	
  needed	
  in	
  order	
  to	
  
disFnguish	
  Facts	
  related	
  to	
  banking	
  book	
  and	
  
trading	
  book	
  

	
  
!   UnproblemaFc	
  to	
  add	
  new	
  Dimensions	
  
	
  
!   No	
  change	
  in	
  analysis	
  results	
  for	
  out-­‐dated	
  requests	
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Extensibility	
  of	
  DPM	
  shown	
  by	
  adding	
  
por[olio-­‐Dimension	
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ReducFon	
  of	
  risk	
  of	
  duplicate	
  
informaFon	
  	
  

!   Redundancies	
  avoided	
  as	
  Dimensions	
  and	
  Members	
  
are	
  reused	
  

	
  
!   Hierarchies	
  improve	
  understanding	
  and	
  can	
  help	
  to	
  

define	
  rules	
  for	
  calculaFons	
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Level	
  of	
  HarmonisaFon	
  in	
  Europe	
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European	
  
Supervisor	
  

Repor1ng	
  
en1ty	
  

Data	
  Point	
  Model	
  

? 

© cundus AG 

XBRL	
  Data	
  Format	
  &	
  
XBRL	
  Filing	
  

European	
  
Repor1ng	
  

Frameworks	
  



Higher	
  harmonisaFon	
  

!   HarmonisaFon	
  is	
  achieved	
  by	
  meeFng	
  the	
  before	
  
menFoned	
  three	
  objecFves	
  

	
  
!   Sharing	
  of	
  Data	
  Points	
  supports	
  harmonisaFon	
  

process	
  	
  
	
  
!   Dimensions	
  and	
  Members	
  are	
  shared	
  throughout	
  

the	
  European	
  reporFng	
  frameworks	
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Dovetail	
  connecFon	
  between	
  different	
  
common	
  reporFng	
  frameworks	
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DPM	
  Process	
  

StarFng	
  with	
  one	
  business	
  
template	
  

DisFnguish	
  between	
  
quanFtaFve	
  and	
  qualitaFve	
  
aspects	
  for	
  each	
  Data	
  Point	
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DPM	
  Process	
  (conFnued)	
  

Add	
  measure	
  to	
  
quanFtaFve	
  aspect	
  

DisFnguish	
  between	
  
stock	
  and	
  flow	
  on	
  

measures	
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DPM	
  Process	
  (conFnued)	
  

Classify	
  the	
  qualitaFve	
  
aspects	
  in	
  different	
  

categories	
  

Create	
  Domains	
  to	
  
prevent	
  redundancies	
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Example:	
  IdenFficaFon	
  of	
  Aspects	
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Country	
  of	
  Market	
  PorUolio	
  

Main	
  Category	
  

Risk	
  Type	
   Approach	
  

Measure	
  

Base	
  Type	
  

Posi1ons	
  in	
  the	
  
instrument	
  



DPM	
  Process	
  (conFnued)	
  

Assign	
  Members	
  to	
  a	
  
Domain	
  

Define	
  Dimensions	
  
that	
  refer	
  to	
  a	
  

Domain	
  

Pair	
  of	
  a	
  Dimension	
  
and	
  a	
  Member	
  is	
  one	
  
qualitaFve	
  aspect	
  of	
  a	
  

Data	
  Point	
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DPM	
  Process	
  (conFnued)	
  

Define	
  default	
  Members	
  for	
  
explicit	
  Dimensions	
  	
  

Build	
  up	
  relaFons	
  between	
  the	
  
Domain	
  Members	
  by	
  defining	
  
hierarchical	
  relaFonships	
  

36	
  



DefiniFon	
  of	
  Hierarchies	
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ValidaFon	
  rules	
  
can	
  support	
  the	
  
idenFficaFon	
  
hierarchies!	
  



DPM	
  Process	
  (conFnued)	
  

IteraFng	
  through	
  this	
  process	
  for	
  
each	
  business	
  template	
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Data	
  Points	
  –	
  Visualized	
  in	
  Annotated	
  
Templates	
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Pattern: {domain code}: {dimension code}/{member name} 



Requirements	
  on	
  a	
  DPM	
  

!   Prevent	
  duplicated	
  Data	
  Points	
  within	
  the	
  same	
  table	
  
!   Take	
  care	
  of	
  clarity	
  and	
  explicitness	
  of	
  definiFons	
  by	
  

defining	
  Members,	
  Domains	
  and	
  Dimensions	
  
!   DPM	
  concept	
  needs	
  a	
  unique	
  label	
  

!   Associate	
  a	
  Dimension	
  to	
  a	
  Data	
  Point	
  only	
  once	
  
!   Take	
  care	
  of	
  relaFons	
  between	
  hierarchies	
  

!   Every	
  Member	
  should	
  be	
  part	
  of	
  a	
  hierarchy	
  
!   Take	
  care	
  of	
  the	
  consistency	
  of	
  hierarchies	
  when	
  expanding	
  

the	
  model	
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Thanks	
  for	
  your	
  aaenFon	
  	
  

Page	
  41	
  

Comments or questions? 

anna-maria.weber@bundesbank.de 

CWA1	
  


