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Technical validation of Instances
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Technical validation of Instances
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Technical validation results per Module
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Valid instances per Module and Ref Period
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Data points vs Fact data
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Instances and Facts
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August September Grand Total

Integrated Instances and quantitative Facts

Consolidated 1168 224 220 962 178 166 277 3200
COREP_Con 364 314 24 703
COREP_LCR_Con 225 224 220 211 178 166 172 1398
COREP_LE_Con 327 235 21 584
COREP_NSFR_Con 252 202 26 481
FINREP_Con_IFRS 34 34

Individual 189 94 87 176 65 70 56 737
COREP_Ind 33 23 1 57
COREP_LCR_Ind 97 94 87 98 65 70 49 560
COREP_LE_Ind 31 17 3 51
COREP_NSFR_Ind 28 38 3 69

Grand Total 1357 318 307 1138 243 236 333 3937

August September  Grand Total

Consolidated 12,564,841 857,037 873,410 10,943,482 678,658 593,467 2,120,932 28,657,944
COREP_Con 8,528,465 7,651,764 897,533 17,083,397
COREP_LCR_Con 803,866 857,037 873,410 788,883 678,658 593,467 625,789 5,237,521
COREP_LE_Con 2,547,838 1,893,936 129,620 4,573,573
COREP_NSFR_Con 684,672 608,899 128,035 1,423,498
FINREP_Con_IFRS 339,955 339,955

Individual 714,165 155,724 189,320 808,161 106,954 128,534 2,202,088
COREP_Ind 404,323 479,641 5,049 889,013
COREP_LCR Ind 145,927 155,724 189,320 218,047 106,954 99,230 75,541 990,743
COREP_LE Ind 102,972 53,652 26,166 182,790
COREP_NSFR_Ind 60,943 56,821 21,778 139,542

Grand Total 13,279,006 1,012,761 1,062,730 11,751,643 785,612 692,697 2,249,466 30,860,032
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Resubmissions

46.13%

33.65% 31.92%

36.03%

15.23%

August

i l
» AUTHORITY

September

15.62%

EUROPEAN
BANKING

Grand Total
34.19%)

Consolidated 40.16% 22.01% 22.15% 29.88% 9.47% 5.08% 12.01%
COREP_Con |l 15.11% L] 13.71% | 1.20% 9.27%
COREP_LCR_Con H 5.31%| | 22.01%| | 22.15%] 5.27%| | 9.47% || 5.08% || 7.51% 8.38%
COREP_LE_Con [] 12.31% ] 6.33% | 0.90% 6.15%
COREP_NSFR_Con ] 7.44% I 4.57% 3.89%
FINREP_Con_IFRS H 2.40% 0.20%

Individual 5.97% 11.64% 9.77% 6.15% 5.76% 1.69% 3.60% 6.30%
COREP_Ind | 1.11% \ 0.62% 0.56%
COREP_LCR_Ind [ 2.95%] | 11.64%| | 9.77% || 3.95% || 5.76% | 1.69% | 3.60% 4.62%
COREP_LE_Ind | 1.25% 0.18% 0.48%
COREP_NSFR_Ind \ 0.66% | 1.41% 0.64%

84.38%

65.81%

53.87%

66.35% 68.08%

63.97%

84.77%

Consolidated 45.91% 48.43% 49.51% 54.66% 63.79% 65.25% 71.17% 53.39%
COREP_Con L] 11.72% L] 13.88% I 6.01% 8.59%
COREP_LCR_Con [] 11.27% |  |48.43%[  la9.51%] | 13.27% | 63.79% | 65.25% | | 44.14% 27.13%
COREP_LE_Con L] 11.79% L 14.32% I 5.41% 8.69%
COREP_NSFR_Con [] 11.13% [] 13.18% [ 7.81% 8.33%
FINREP_Con_IFRS [ 7.81% 0.66%

Individual 7.96% 17.92% 18.57% 9.31% 20.99% 27.97% 13.21% 12.42%
COREP_Ind | 1.33% | 1.41% 0.30% 0.89%
COREP_LCR_Ind I 420%| | 17.92%| | 18.57%] 466%| | 2099%| | 27.97%] | 11.11% 9.60%
COREP_LE_Ind \ 1.03% | 1.32% | 0.90% 0.81%
COREP_NSFR_Ind | 1.40% H 1.93% \ 0.90% 1.12%

Grand Total 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00% 100.00%
Reflections on the ITS implementation — 20t Eurofiling Workshop 10



Reporting Indicators
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e Resubmissions?

Big instances? ...,
- Reporting zeros?

e No open tables?

—@—Ratio: Instances/Entities —@— Ratio: Qualit/Quant Facts (%) —@—Ratio: Facts/Instances (K)
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Defined validations (per type and Module)

Allowed values for

- Coherence check Hierarchy Manual Sign Total Validations Total Instances
COREP 31 4 102 1272 370 1779 760
COREP LCR 2 4 155 193 354 1958
COREP LE 11 4 127 144 286 635
COREP NSFR 2 4 107 151 264 550
FINREP 6 6 208 1447 330 1997 34
Grand Total 41 10 310 2728 656 3745 3937

(and received instances)
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Failed validations
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AIIower::i:tcjes for Coherence check Hierarchy Manual Sign Total Total
Validations | Instances |Validations| Instances |Validations| Instances |Validations| Instances |Validations| Instances Validations | Instances
COREP 13 22 2 7 26 118 270 458 37 157 348 489
COREP LCR 2 8 3 19 31 104 36 122
COREP LE 7 25 1 2 18 76 4 19 30 102
COREP NSFR 2 5 3 7 4 10 9 18
FINREP 9 11 138 21 24 16 171 23
Grand Total 18 60 3 35 35 129 461 669 65 192 582 754
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Failed validations

Allowed values for

etric Coherence check Hierarchy Manual Sign Total Total
Validations | Instances [Validations | Instances [Validations | Instances [Validations | Instances |Validations | Instances Validations | Instances
COREP 41.9% 2.9% 50.0% ' 0.9% ] 25.5%] 15.5%] 6@} 10.0% ] 20.7% ] 19.6% 64.3%
COREP LCR 100.0%' 0.4% 75.0% 1.0% ] 20.0% 5.3% | 10.2% J 6.2%
COREP LE 63.6% 3.9% ] 25.0% 0.3% ] 14.2%H 12.0% 2.8% V 3.0% | 10.5% ] 16.1%
COREP NSFR 100.0%: 0.9% 75.0% 1.3% 3.7% 1.8% 3.4% 3.3%
FINREP 4.3% j 32.4% J 9.5% 61.8% } 7.3% 47.1% _ 8.6% 67.6%
Grand Total 43.9% 1.5% B 30.0% 0.9% _ 11.3% 3.3% | 16.9% 17.0% _ 9.9% 4.9% | 15.5% i 19.2%
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Failing ‘Manual’ type validations
(explicitely defined formulas)

FAILED INSTANCES

200
180
160
140
120
100
80
60
= i
0 HHHHHH ‘HHHm”m””””””””“””"‘H"‘H‘||||||||||||||||||||||||||||IIIIIIIH\\\H\\\\IIIIIIIIIIIIIIIIIIIIIIIIIIIIIII||||mmumu||||||||||||| “““““““““““
EEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEEE
N AN D AN O Mmoo N d O < 00 <0 MO d d N < IND O VWO MN O ON O O NS N T
O O O O O « O «H OO0 O «1 OO0 A N O NO-Cd OMA O O « O O O ™ + +d O O O ™ i o <
> > > > > > > > > > > > > > > > > > > > 2> > > > >

Reflections on the ITS implementation — 20t Eurofiling Workshop



Failing ‘Manual’ type validations (Top 10%

CODE SCOPE

vO673_m Cc 42.00
vO0310_m C 07.00
v0726_m C 45.00.
v0320_m C 07.00.
vO0674_m Cc 42.00
v0221_m C 01.00
v0204_m C 02.00
v0219_m Cc 01.00
v0322_m C 07.00
v0326_m C 07.00
v0324_m C 07.00
v0325_m C 07.00
v0607_m C 20.00
v0609_m C 20.00
vO0675_m C42.00
v1662_m C 08.01
vO606_m C 20.00
vO608_m C 20.00
vO307_m C 07.00
v0220_m C 01.00
v0321_m C 07.00
v0222_m C 01.00
vO653_m C 28.00
vO306_m C 07.00.
v1683_m C 29.00
v0218_m C 01.00
v0223_m C 01.00
vO309_m C 07.00.
v0338_m C 08.01.
v0481_m C 10.01
vO308_m C 07.00.
vO677_m C 43.00.
vO569_m C 18.00
v0721_m C 45.00.
v1677_m C 29.00
v0678_m C 43.00.
v0629_m C 22.00
v0619_m C 21.00
v0347_m C 08.02
v1510_m C 52.00.
v1515_m C 52.00.
vO305_m C 07.00.

.a (c010;030-150;200-220, All sheets)
a

a (All sheets)

.a (All sheets)
.a (All sheets)
.a (All sheets)
.a (All sheets)

.a (All rows, All sheets)

.a (r010-090;110;130, All sheets)

.a (All sheets)

(All rows)
a (r010-090;110;130, All sheets)

(All rows)

a (r090;110;130, All sheets)

a (c020;090;110;260;280;290, All sheets)
(r020)

a (r010-060;080;140-280, All sheets)

a

(All sheets)

a

(All rows)

a

(All sheets)

(All rows, All sheets)

a (r020-090;1060-1130;1220-1370)
x (r120-680, All sheets)

a (r010-090;110;130, All sheets)

FORMULA

{C 42.00, r050,c010} = sum({C 01.00, c010, (rO070, r092, r250, r300, r340, r370-390, r430-510, r524)})

{r010} = {rO70} + {rO80} + {rO90} + {r110} + {r130}

EUROPEAN

BANKING
AUTHORITY

FAILED INSTANCES

{C 45.00.3a, r100,c030} = {C 43.00.a, r070,c010} + sum({C 43.00.b, c010, (rO80-090, r140, r180-190, r210, r230, r280-290)})

+ sum({C 43.00.c, c020, (r080-090, r140, r180-190, r210, r230, r280-290)})

{r180,c215} = {r180,c200} * 20%
{C 42.00, r060,c010} = {C 42.00, r050,c010} + {C 01.00, r520,c010}
{C 03.00, r040,c010} = {C 01.00, r015,c010} - ({C 02.00, r010,c010} * 6%)

{r010,c010} = {r040,c010} + {r490,c010} + {r520,c010} + {r590,c010} + {r630,c010} + {r640,c010} + {r680,c010} +

{r690,c010}
{C 03.00, r020,c010} = {C 01.00, r020,c010} - ({C 02.00, r010,c010} * 4.5%)

{r200,c215} = {r200,c200} * 50%
{r240,c215} = {r240,c200} * 150%
{r220,c215} = {r220,c200} * 75%
{r230,c215} = {r230,c200}

{r010,c230} = ({r020,c220} * {r020,c230} + {r050,c220} * {r050,c230} + {r080,c220} * {r080,c230}) / {r010,c220}
{r010,c400} = ({r020,c390} * {r020,c400} + {r050,c390} * {r050,c400} + {r080,c390} * {r080,c400}) / {r010,c390}
{C 42.00, r080,c010} = {C 42.00, r070,c010} + sum({C 01.00, c010, (r520, r730, r960)})

{c090} = {c020} + {c070} + {c080}

{r010,c200} = ({r020,c190} * {r020,c200} + {r050,c190} * {r050,c200} + {r080,c190} * {r080,c200}) / {r010,c190}
{r010,c370} = ({r020,c360} * {r020,c370} + {r050,c360} * {r050,c370} + {r080,c360} * {r080,c370}) / {r010,c360}

{c150} = {c110} + {c120} + {c130}
{C 01.00, r015,c010} = {C 02.00, r010,c010} * {C 03.00, r030,c010}
{r190,c215} = {r190,c200} * 35%
{C 01.00, r010,c010} = {C 02.00, r010,c010} * {C 03.00, r050,c010}

{c330} = {c210} + {c240} + {c250} + {c260} + {c270} + {c280} + {c290} + {c300} + {c310} + {c320}

{c110} = {c040} + {c090} + {c100}

{c340} = {c220} + {c250} + {c260} + {c270} + {c280} + {c290} + {c300} + {c310} + {c320} + {c330}

{C 01.00, r020,c010} = {C 02.00, r010,c010} * {C 03.00, r010,c010}

{C 03.00, r060,c010} = {C 01.00, r010,c010} - ({C 02.00, r010,c010} * 8%)
{C 07.00.a, c200} = {C 07.00.b, c210}

{r010} = {rO70} + {rO80} + {r160} + {r170} + {r180}

{c070} >= 65%

{c200} = {c150} - {c160} - (0.8 * {c170}) - (0.5 * {c180})

{C 43.00.a, r010,c010} = sum({C 45.00.a, c030, (r060-090)})

{r010,c060} * 12.5 = {r010,c070}

{C 45.00.a, r120,c030} = {C 01.00, r015,c010}

{c050} = sum(c070-190)

sum({C 43.00.a, c010, (r040-060)}) = sum({C 45.00.a, cO30, (r010-050)})
{C 22.00, r010,c100} = {C 02.00, r560,c010}

{r010,c060} * 12.5 = {r010,c070}

{c090} = {c020} + {c070} + {cO80}

{c020} <= {cO010}

{c030} + {c050} + {c080} + {c100} <= {c010}

{c090} = {c050} + {c060} + {c070} + {cO80}
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Thank you for your attention

Questions?
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