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Why develop a mapper with Excel VB? _

=Concept

—It's a low cost tool which converts COREP Templates written in Excel
into an XBRL instance

=Benefits
—Easy to use
—Efficient, reliable and useful for testing instances
—Easy to understand its internal operation
—Autonomous: the taxonomy is included in the Excel file
—No Internet connection required
—Open code

=Construction:

—Developed in Excel Visual Basic for Applications
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How to use (I)

1. Download converttoxbrl.xls from www.corep.info

COREP XBRL Project

77
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Project .-
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Tools
Which tools are available?

w A web based open framewoark for COREP. It visualises instances and
taxonomies and creates and validates instances. See documentation,
Link: COREP - XBRL Framework. Find here source code of the application.

w A web based Excel to “BRL mapper can be reached over the internet, It
enables transformations of Excel files prepared by coreptest.xlt in XBRL
instances as well as XBRL validations of COREP XBRL instance documents,
Link: COREP - XBRL mapper

w Ar web based tool enables the transformation of COREP XBRL instances
back into Excel based COREP templates.
Link: Printout tool

w The project tearn provides a tool that can be used to fill in test data in
COREP temnplates, It is Microsoft Excel based and is used to be transformed
in ¥BRL instances in two further COREP implementations.

Link: coreptest.xlt

A description how to fill in COREP tast data is available.

Link: Explanatory notes

el based tool can be downloaded to transform the Excel
in BRL instances,

Why building own software?

¥ At the beginning {March/Aapril 05) no cormmercial tool supported the

new =BRL functionality of dimensions.

Commercial banks can have a first impression of COREP.

Banks are invited to provide test cases.

Enable to test the COREP taxonomies.

A proof of concept that an easy solution can be achieved within a
short timeframe,

4444
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How to use (ll) _

2. Open converttoxbrl.xls: if the file is opened directly from the
Webpage, it will not work properly. It must be downloaded.

Convert to XBRL (COREP) X|

Excel file: | -l

Generate XBRL | Close |

© CEBS Secretariat Ltd,

3. Open the corep file: the Find file button can be used to open the file
with the COREP templates

4. Select the corep file: once opened, the file must be selected from the
scroll-down box.
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How to use (lll)

5. Press Generate XBRL

6. The xbrl instance will be generated in the same folder as
the corep file

You can also see the results in the CSV sheet
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How it works (I) _

The internal operation is divided into two phases:

l) The generation of the CSV sheet with all data required

Il) The generation of the XBRL instance from the CSV sheet

— } Phase Il
L
o Tempites |

\

Phase |
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How it works (ll)

Information about the Corep Templates in the Templates sheet

A | B | C D E F G | H | J [ K| L | M N[ O | P | Q
1 Template Harizontal Eixed/ d:?rzlg?wzgn Dimension 1 Dimension 2 Dimension 3
ATBA | vertical | NN92 | ariahls
3 MName prefix prefi [from| Type | prefidname (from| Type | prefioname [from| Type | prefedname from| T
3 MKR SA TDI t-rmit 1 H Fa:m10 F p-rmt 1 Int dri 1 god Currency  E3
4 |MKR SA TDI t=mit 2 H F11:0154 F p-mt 1 Int d-ri 6 gcd  Currency  E3
5 |MKkR SATDI t=mit 3 H Fo5: M58 F p-mt 1 Int dri 52 god  Currency E3
B |MKR SATDI t-mt 4 H 09010 F p-mt 9 Int |- 1 gocd Currency B3
7 |MKR SA TDI t-mt 5 H 011054 F p-mt 9 Int |d-ni 6 gcd  Currency  E3
8 |MKR SATDI t=rmt 54 H 055058 F p-mt 9 Int |d-ri 52 god (Currency E3
9 IMKRSAEQU  tme I H Fak1z2 F p-me 1 Int | d-ri 1 typed MNationalMarkE3
10 MKR SAEQU tme 2 H F13.K13 F p-me 1 Int | d-ri 41 typed MationalWark E3
11 MKRE SAEQU tme 3 H F14:1<19 F p-rme 1 Int dri 50 typed Nationalark E3
12 [MKR SAEQU t-me 4 H M9 112 F p-rme TooInt |k 1 typed Nationatark E3
13 MR SAEQU tme 5 H f13:013 F p-me 7ooInt |- 41 typed MNationalhlark E3
14 IMKRE SA EQU t-me 5 H f14 0119 F p-me 7oInt |- 50 typed NationalhMark E3
15 |MKR 54 FX t-mf 1 H F10.R33 F p-mf 1 Int drc 1
16 |MKR SA COM Eme 1 H G10:M43 F p-mc 1 Int  dpc 1 typed CommodityCE3
17 MR SA COM t-mc 2 H O10:043 F p-me 8 Int |dpc 1 typed CommodityC E3
18 [MKR-1M t=mi 1 H D7:D7 F p-mi 7 Int |d-pm 1
19 [MKRE-1M t-mi 2 H D&:018 F p-rmi T Int d-pm 2
20 [MKR-IM t-mi 3 H ETJ7 F p-rmi 1 Int | d-pm 1
21 [MKR-1M t-rmii 4 H E&.J18 F p-mi 1 Int  |d-pm 2
22 |MKR-IM Details t-md 1 H BE.GE F typed BasicinformationDimension
23 |MKR-IM Details t-md 2 H C16.J16 1 p-md 1 typed DayDimension
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How it works (lil)

Information about the Corep Templates in Templates sheet: Areas

MKR SA EQU

Mational market: Prueba

MARKET RISK: STANDARDISED APFROACH FOR POSITION RISK IN EQUITIES

POSITIONS
EFEFE:UCCTT;DDHFJ! MET POSITIONS
ALL POSITIONS MET POSITIONS SUEJECT TO
UNDERWRITING CAPITAL CHARGE
POSITIONS
LONG, SHORT, [ONG SHORT

CAPITAL
FEGUIREMEMTS

[7]

EQUITIES IN TRADING BOODK

1 General rizk
11 Exchange traded stock-indes futures broadly diversified subject to particular appraach
1.2 Other equities than exchange traded stock-indes futures broadly diversified

2 Specific risk
2.1 High quality, liquid and diversified portfolios subject to lower capital requirements
2.2 Other equities than high quality, liquid and diversified portfolios

3 Particular approach for position risk, in Clls

4 Margin-based approach for exchange-traded futures and options

5§ MMargin-based approach for OTC futures and options

& Other non-delta risks for options

l1) E] [3] [4] [5] [6]
. A

2AMNNITN2A
AT TCA |
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How it works (1V)

Information about the dimensions: automatically imported into Dim and ExtDim
sheets

£

E |

fd

h

]

1 p-rnt p-rme p-rof p-rmc p-mi p-rnd d-ri | d-rc | d-pc
EquiticsTradingBes PesitionzNonbeper TotalPazitionsh
KDimenzion tingCurrencizzDims  mmaditiszDimensi
2 nsian n
AllPositionslong | EUR AllPositionslong | EUR: AllPositionslong | EUR AllPositionslong | EUR PreviousDayVaR | EUR a0 String Total TotalPositionsMon | TotalPositionain
3 ReportingCurrencic
4 |PIFesitionsshor: | EUR AllFositionsShort | EUR AllFositionsShort | EUR AllFositionsShort | EUR SpecificRiskSurchar | EUR aFT EUR GeneralRisk Currencies Second 3t IaturityLadder Ap
as 2q:EML
FiedutionEFfectUnd | EUR FieductionEffectln | EUR HedgingPesitionsC | EIR Femorandumltemsl | EUR IncrementalDcFaultR | ELIR SpecificRiskSurcha | EUR ExchangeTradedte | CurrenciesSubjectln | MaturityLadderAp
srwritingPagitions derwritingPasitions apitalFeatiolong ang iehdurchargs g% chinduxFuturssEs 3 I hhlturipZons
5 diyDiversificdfubje | cements essEqualiear
ctParticularAoorens
HetPositionslong | EUR HetPositionslong | EUR HedgingPasitionsC | EUR Flemarandumltemss | EUR CapitalFequirement | EUR IncrementalDcFault | ELIR OtherEquiticsThanE | GurrenciesGloselyG | WaturityLadder A
apitalRatioThart hart s iskurcharge xchangeTraded3tac | orrelated reachMaturityZan
KindexFuturszErosd T earBetweenlidng
B IuDiverzificd Manth
MetPositionsShart | EUR MetPositionsThart | EUR MetPositionslong | EUR MetPositionslong | EUR FumberOfOvershos | ELIR InternalisR EUR GeneralPliskMaturit | AllOtherCurrencics! | MaturityLadderAp
tingzDuringPravious yEagedtppreach | neClsTratedDitfar | roachMaturity2en
2504 arkingDiays entCurrencics ¥ earBetweenttind
7 Manths
LongMetPasitions | EUR HetPositionsSubjec | EUR MetPositionsShort | EUR MetPositionsShort | EUR FlultiplicationFacta | Pure Internal¥aRLimit | EUR ZoneiGeneralRisk | Gald IlaturityLadder A
tCapitalCharge r aturityBazed reachMaturityZan
T earBetweendang
8 Manthz
ShortMetPositions | EUR CapitalRequirement | EUR PositionsSubjectCa | EUR PositionsSubjectTo | ELUIR FultiplicstionFacts | EUR Hypathetical EUR ZoneiBetweenlénd | OtherhonDeltaRisk | MaturityLadderAp
z pitalChargelang CapitalChargs rAraragePretions 1Manth sCurrenayOptions | reachMaturityZen
q 0% arkingDayaia F carBietweenfiting
R Zhlanthz
HetFositionsSubjec | EUR PositionsSubjectCa | EUR CapitalFequirement | EUR Actual EUR ZonelBctweentAnd | Memorandumltems | FlaturityLadder A
tCapitalCharge pitalChargeShart s 3Months CurrencyPositions | roachMaturityZan
n Eictwsendand3 Tea
CapitalRequirement | EUR PositionsSubjectCa | ELUR ZonelBatween3and | Eurc IaturityLadder AF
: pitalChargeMatche EManths reschMaturityZan
1 l R
cEiatraan] And2
FiickCapitalChargal | EUR ZonelBatweenbénd | ERMECurrencies | WaturityLadderAe
ang 12Months reachiaturityZan
Eictweenland3 e
12 Bty And3T
RiskCapitalCharges | EUR ZoneZGeneralRisk | DKE MaturityLadder A
12 hort MlaturityBazed renchMaturipZan:
reaterThand T ear
FiickCapitalCharge | EUR Zone2Bietwesndénd | EEK aturityLadder Ap
Matched ¥ sars reachMatchedlaen
" And3hartPasition
“withinklaturituEiai
CapitalRequirement | EUR ZoneZBictween2an | LTL aturityLadder A
s d¥Tears reachMatchedPos
onsBukweanTwols
L] turituBrandz
Zone2Bietween3An | ST aturityLadderAp
5 ddTears reachReazidualling
tchedPositions
ZoneiGeneralRish | GEF Extendedhaturity
7 MaturityBased dderfpproach
Zone3BictwecndAn | SEK ExtendedMaturity
A5 ears ddarApproachia
rityZaneLezsEqual
8 Faar
ZoneGEietwaanSind | CHE ExtendadMaturity
Tears ddurdpproachila
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How it works (V)

CSV sheet

A B |[C|D|] E | F | [E] | H L] J | i | L | il

1 W 125303 C1  kmc p-mc | MMemorandurilternsLong 200 EUR d-pc | TotalPozitionslinCormmoditiesDimner katuritul adder &pproachkdaturity ZoneTvearBe tuped | CornmodituDimen:
_2 | 1 125803 C2  tmc p-mc | MetPositionzShort 300 EUR d-pc | TotalPositionslnCormmoditiesDimner Maturityl adder &pproachtdaturity ZoneBetweer tped | CornmodityDimen:
3 1 128803|C3  t-mme p-me  MetPozitionzLong 500 EUR d-ri |EquitiesTradingBookDimension  HighQualityLiguidDiversifiedPortfoliosSubjec bped | MationalkdarketDine
4 1 125203 C4  t-mf p-mf  FiskCapitalChargelong 2 EUR d-rc | PozitionzMonBeportingCurrenciesl AllOtherCurrenciesineClUs TratedDifferentCurrencies
9 1 125803 C4  t-mf p-mf | RiskCapitalChargeShort 3 ELR d-rc | PositionztonPeportingCurrenciesl AllOtherCurrenciesincClUs TratedDifferentCurrencies
_E | 1 125803 C5 tmf p-mf | RiskCapitalChargebdatched 4 ELR d-rc | PositionztonReportingCurrenciesl CurrenciesCloselyCorrel ated
7 1 126803/ CE t-mf p-mf  RiskCapitalChargetdatched "5 ELIR d-rc | PositionstonPeportingCurrenciest CurrenciesSecondStageE bL
8 1 125803 C7  t-mf p-maf | AllPositionsShort 100 EUR d-rc | PositionzstonPeportinaCurrenciesl CurrenciezSubject ntergovernmental Agresments
9 1 125803 C8 tmf p-mf | PositionsSubjectCapital ChargeShort 800 ELR d-rc | PositionztlonPeportingCurrencies Gold

10 1 125803 C8 | t-mf p-mf  RiskCapitalChargelong 3 ELR d-rc | PositionztonPeportingCurrencies Gold

4 AR A0 T L - . | P Y RS I ] PR, e P [ Rl el B L'} P L TP SR ) PRV o PEIPPRPEY S-SR o JEPPIEpE Pl i [ §
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How it works (VI)

XBRL parameters: XBRL sheet

A | B | ¢ | b |

20

21

22

23

24

25

[N .
_\Q(_DOO“-JO')U‘I-P—“‘(_AJM—\

MNamespaces

<Pl version="1.0" encoding="UTF-8"?>

<uorlixbrl

wmins xdt="http: Meaensd xdorl org/ 2005 xdt"

xmins xdi="http: Awene xborl orgf/20050:di"

xmins:isod 217="http Henene xbrl org/ 2003504 217"
wminsxbrii="httpAeene xdorl . org/ 2003/ /instance”

xmins xbrll="http: Hevsani xbrl orgf2003/inkbase"

mins xlink="http:MAensie w3 orgd 1999 xlink”
minsxsi="http Mensie w3 org/ 2001/ 2MLSchema-instance
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LInits

<yprli:unit id="ELUR">

<yprli:measure>isod 217 EUR<Abri measure=
<fxbrlizunit=

<yprli:unit id="MonPositive">
<ybrii:measure>isod 217 ELUR<Abrli measure=
<fxbrlizunit=

<yprli:unit id="MonMegative">
<ybrii:measure>isod 217 ELUR<Abrli measure=
<fxbrlizunit=

<yprli:unit id="Fercentage">
<xbrli:measure=xbrli pure<fbrii:measure>
<fxbrlizunit=

<yprli:unit id="Double">
<yprlimeasure>ised 217 ELUR<fbrli measure>
<fxbrlizunit=

<yprli:unit id="Decimal">
<yprlimeasure>ised 217 ELUR<fbrli measure>
<fxbrlizunit=

<xbrli:unit id="Boolean">
<yprlimeasurexisod 217 ELUR</fbrli: measure>
<fxbrlizunit=

<xbrli:unit id="Integer">
<yprlimeasure>isod 217 ELUR</fbrli: measure>
<fxbrli-unit=

11



FERNANDO WAGENER

THANK YOU FOR YOUR ATTENTION

BANCODE ESPANA

150 ANOS DE HISTORIA
1856-2006

INSTITUCIONES FINANCIERAS



