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primary elements 
– represented in one primary taxonomy

dimensional elements 
– represented in four dimensional taxonomies

Template = Primary Elements + Dimensional Elements + Additional Information
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Template Taxonomy = Primary Taxonomy + Dimensional Taxonomy + Additional Information
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Combination of 

primary item:
„Of Which: Arising from counterparty
credit risk“

and
dimensional item from Exposures dimension :

„Total Exposures“

VALID

Combination of 

primary item:
„Of Which: Arising from counterparty
credit risk“

and
dimensional item from Exposures dimension :

„Total Exposures“
and
dimensional item from Exposure Type dimension:

„On Balance Sheet Items“

INVALID
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Dimension I
Domain

Domain Member I
Domain Member II
Domain Member III

Dimension II
Domain I

Domain Member I
Domain Member II

Domain II
Domain Member I
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Dimension I
Domain

Domain Member I
Domain Member II
Domain Member III

Dimension II
Domain I

Domain Member I
Domain Member II

Domain II
Domain Member I

Hypercube
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Dimension 
Domain

Domain Member I
Domain Member II
Domain Member III

Hypercube
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Elements must be created in 
template taxonomy

Elements can be taken from 
imported dimension taxonomies



*+

�������
������#��$

>�	�����)���	�
�����������!�������
������ ���

Dimension 
Domain

Domain Member I
Domain Member II
Domain Member III

Hypercube

•Link from hypercube element to dimension element:
http://xbrl.org/int/dim/arcrole/hypercube-dimension

•Link from dimension element to domain element:
http://xbrl.org/int/dim/arcrole/dimension-domain

•Link from domain element to domain member element 
and between domain member elements:

http://xbrl.org/int/dim/arcrole/domain-member
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Dimension (abstract element in template taxonomy) 
Domain (element from imported dimension taxonomy)

Domain Member I (element from imported dimension taxonomy)

Domain Member II
Domain Member III

Hypercube (abstract element in template taxonomy)

Specific primary item (element from imported primary taxonomy)

•Now there is a relationship between a primary item and a hypercube ( = combination 
of dimensions)
•The arcrole of this link defines the nature of the relationship:

• http://xbrl.org/int/dim/arcrole/all means the combination of dimensions is 
allowed for this primary item
•http://xbrl.org/int/dim/arcrole/notAll means the combination of dimensions is not 
allowed for this primary item

•Multiple hypercubes assigned to the same primary item are always combined using a 
logical AND
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Primary Item X

Hypercube1
Dimension1

Domain
a
b

Dimension2
Domain

A
B
C

Hypercube2
Dimension1

Domain
a
b

Dimension2
Domain

C

Combination is allowed
(arcrole „…/all“)

Combination is NOT allowed
(arcrole „…/notAll“)

Statement: X might be reported for
(a or b of Dimension1
AND
A or B or C of Dimension2)
AND NOT
(a or b of Dimension1
AND
C of Dimension2)

possible is:
•a of Dimension1 and B of Dimension2
•b of Dimension1 and A of Dimension2
•…
NOT possible is:
•a of Dimension1 and C of Dimension2
•b of Dimension1 and C of Dimension2
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Primary Item X

Hypercube1
Dimension1

Domain
a
b

Dimension2
Domain

A

Hypercube2
Dimension1

Domain
a
b

Dimension2
Domain

C

Combination is allowed
(arcrole „…/all“)

Combination is allowed
(arcrole „…/all“)

Statement: X might be reported for
(a or b of Dimension1
AND
A of Dimension2)
AND
(a or b of Dimension1
AND
C of Dimension2)

Never possible:
X cannot be reported for A and C 
of Dimension2 at the same time!
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(typed) dimension element
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<element id=„id_element“>
<!– formal description �

</element>additional attribute for dimension element:
xbrldt:typedDomainRef=„schema.xsd#id_element“
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•t-me_EquitiesTradingBookDimension
•t-me_NationalMarketDimension
•prefix of the template, name of the dimension
•type: xbrli:stringItemType
•substitutionGroup: xbrldt:dimensionItem
•periodType: instant
•abstract and nillable: true
•English label always ends with „(dimension)“
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(typed) dimension element
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6�	�������!9

<element id=„id_element“>
<!– formal description �

</element>additional attribute for dimension element:
xbrldt:typedDomainRef=„schema.xsd#id_element“
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•id: t-me_NationalMarket
•type: xsd:string
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•Identify all cells within a template which refer to the same dimensions (NOT 
depending on the specific domain member)

•EVERY cell in this template refers to the same dimensions. EVERY cell 
ALWAYS refers both to the Equities in Trading Book dimension AND to the 
National Market dimension!
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•Within this choice, identify blocks which refer to the same domain of 
each dimension (depends on position of white and grey cells)

•Possibility 1(three hypercubes)
•All the cells within one hypercube belong to the same domain!
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•Within this choice, identify blocks which refer to the same domain of 
each dimension (depends on position of white and grey cells)

•Possibility 2 (three hypercubes)
•One cube spans over the whole template, and only the grey cells are excluded. 
This is possible since multiple hypercubes can be assigned to one primary item!
• � This is the COREP solution within the t-me taxonomy!
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• t-me_hcSectionAll
• t-me_hcExcludedStockIndexFutures
• t-me_hcExcludedOtherNonDeltaRisksOptions
• the name of a hypercube in COREP taxonomies always starts 

with „hc“
• type: xbrli:stringItemType
• substitutionGroup: xbrldt:hypercubeItem
• periodType: instant
• Abstract and nillable: true
• English label always ends with „(hypercube)“
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Hypercube t-me_hcSectionAll:
• refers to two dimensions:

•Equities in Trading Book
•Domain are all the elements in the first column of the template

•National Market Dimension
•Has no domain since this is a typed dimension
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Hypercube t-me_hcSectionAll:
• refers to two dimensions:

•Equities in Trading Book
•Domain are all the elements in the first column of the template

•National Market Dimension
•Has no domain since this is a typed dimension

extended link role
hypercube
National Market dimension
Equities in Trading Book dimension

domain of Equities in Trading Book dimension
( = domain member network)
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Hypercube t-me_hcExcludedStockIndexFutures:
• refers to two dimensions:

•Equities in Trading Book
•Domain are two elements in the first column of the template

•National Market Dimension
•Has no domain since this is a typed dimension
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Hypercube hcExcludedStockIndexFutures:
• refers to two dimensions:

•Equities in Trading Book
•Domain are two elements in the first column of the template

•National Market Dimension
•Has no domain since this is a typed dimension

extended link role
hypercube
National Market dimension

Equities in Trading Book dimension

domain of Equities in Trading Book dimension
( = domain member network)
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Hypercube t-me_hcExcludedOtherNonDeltaRisksOptions:
• refers to two dimensions:

•Equities in Trading Book
•Domain is one element in the first column of the template

•National Market Dimension
•Has no domain since this is a typed dimension



"=

����	����5

�����N4�����!����������� ��0���������)���	� �����!� ����
�		
�!��/�!������
����������!�������
������ ����6<9

Hypercube hcExcludedOtherNonDeltaRisksOptions:
• refers to two dimensions:

•Equities in Trading Book
•Domain is one element in the first column of the template

•National Market Dimension
•Has no domain since this is a typed dimension

extended link role
hypercube
National Market dimension

Equities in Trading Book dimension
domain of Equities in Trading Book dimension
( = domain member network)
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� As in dimension taxonomies, there is also a domain member network of 
primary items in primary taxonomies (built in the definition linkbase).

� This domain member network is available in the default link role of the 
template taxonomy (since the template taxonomy imports the primary 
taxonomy).

� A hypercube assigned to one primary item is inherited to all child elements 
in the domain member network of the primary items.

� An individual extended link role with a separate primary domain member 
network and the according hypercubes is called a section in the template.
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•Hypercube hcSectionAll is linked to all primary items (using the „…/all“ arcrole).
•Hypercube hcExcludedStockIndexFutures is linked to two primary items (using the „…/notAll“ arcrole).
•Hypercube hcExcludedOtherNonDeltaRisksOptions is linked to six primary items (using the „…/notAll“ arcrole).
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Hypercubes

domain member 
network of 
primary items

Default Link Role
http://www.xbrl.org/2003/role/link

Where are all the links of the hypercubes in the de fault link role?
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� The links of the hypercubes already exist in the other extended link roles (we built them in step 
V).

� Existing links in the definition linkbase do not have to be rebuilt in different extended link roles.
� Instead, link from one extended link role to the one which already contains the necessary links.

� � Links can be reused!

� This is done by the xbrldt:targetRole attribute of the arc.

Primary item X

Hypercube A

Hypercube A

(all the other stuff; 
dimensions, domains etc.)

Extended Link Role: A Extended Link Role: B

(all the other stuff; 
dimensions, domains etc.)

attribute: xbrldt:targetRole=„B“

5�������
�������
�
����'��������	���L���������!��
��
�)���	� �����!�!
�������� ������0
���



:3

����	����5

�����N54�$���������)���	� ����
������		
�!��/������� )�������6:9

Additional attributes of the arc:
•xbrldt:targetRole : link to other extended link role
•xbrldt:contextElement : scenario if dimensional information is in the 
<scenario> element of an instance, segment if dimensional information is 
in the <segment> element of an instance
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Exposure Dimension

Exposure Type Dimension

IRB Exposure Class Dimension
Own estimates of 
LGD/Conversion factors 
Dimension

Primary Items
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•Identify all cells within a template which refer to the same dimensions (NOT 
depending on the specific domain member)

Cells belong to 3 different dimensions
•Exposure Dimension
•Exposure Class Dimension
•Own Estimates … Dimension

Cells belong to 4 different dimensions
•Exposure Dimension
•Exposure Type Dimension
•Exposure Class Dimension
•Own Estimates … Dimension
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•Within this choice, identify blocks which refer to the same domain of each 
dimension (depends on position of white and grey cells)

In the first choice, all the elements 
belong to the same domain
� According hypercube is called 
hcSectionExposures

In the second choice, two cubes are 
modelled: One cube spans over the 
complete choice, the other cube
only includes the grey cells
� Similar to Exercise I
� According hypercubes are called 
hcSectionExposureTypes and
hcExcludedBalanceSheetItems
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hcSectionExposures
Exposure Dimenison

Total Exposures
Exposure Class Dimension

Complete domain member network
Own estimates … Dimension

Complete domain member network
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hcSectionExposureTypes
Exposure Dimenison

Total Exposures
Exposure Type Dimension

Five domain member
Exposure Class Dimension

Complete domain member network
Own estimates … Dimension

Complete domain member network
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hcExcludedBalanceSheetItems
Exposure Dimenison

Total Exposures
Exposure Type Dimension

Two domain member
Exposure Class Dimension

Complete domain member network
Own estimates … Dimension

Complete domain member network



,*

����	����55

�����N54�$���������)���	� ����
������		
�!��/������� )������

True for COREP taxonomies: Within 
one extended link role, two 
hypercubes which refer to different 
dimensions are never linked to the 
same primary item.

Therefore two different extended link roles are needed:
•One for hcSectionExposures

•http://www.c-ebs.org/2006/corep/eu/t-ci/SectionExpo sures
•One for hcSectionExposureTypes and hcExcludedBalanceSheetItems

•http://www.c-ebs.org/2006/corep/eu/t-ci/SectionExpo sureTypes
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