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• 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 from NCBs to ECB

– Regulation 2016/867

– First filings in 2018

Anacredit



Anacredit

Table id Table name Frequency Template code Variable Type

1 Counterparty Reference Monthly T1M Static Data

2 Instrument Monthly T1M Static Data

3 Financial Monthly T1M Dynamic Data

4 Counterparty - Instrument Monthly T1M Static Data

5 Joint Liabilities Monthly T1M Dynamic Data

6 Accounting Quarterly T2Q Static Data

7 Protection Received Monthly T2M Dynamic Data

8 Instrument – Protection Received Monthly T2M Dynamic Data

9 Counterparty Risk Monthly T2M Dynamic Data

10 Counterparty Default Monthly T2M Dynamic Data

Tables defined by ECB



• Most countries use directly the ECB datasets, sometimes
with small variations

– Italy, France, Ireland, Luxembourg: Original datasets structure

– Estonia: Subtyping counterparties resident/non resident

– Germany, Finland, Belgium: Dataset « Protection – Protection 

provider »

• Forthcoming add by ECB to identify possible multiple protection providers 
for the same protection 

Anacredit



• Netherlands: Use of normalized datasets

– Normalization
• E.g. Link from Counterparty table to an Address table, all other

address fields removed from Counterparty

– Logical data model : ~100 tables

– Implementation model : ~50 tables
• Obtained from LDM via Subtyping

– For example, Counterparty resident / non resident tables 
disappear, replaced by an attribute resident/non resident

Anacredit

Datasets to report

accounting_data.csv

address.csv

collateral_located_in_a_reporting_member_state.csv

contract.csv

counterparty.csv

credit_card_debt_instrument.csv

credit_lines_other_than_revolving_credit_instrument.csv

creditor_instrument_data.csv

current_account_instrument_with_credit_limit.csv

debtor.csv

…

observed_agent_delivery.csv

originator_securitized_instrument_data.csv

other_loans_instrument.csv

overdraft_instrument.csv

part_of_legal_entity.csv

protection_provider.csv

protection_provider_default_data.csv

protection_provider_risk_data.csv

protection_provider_protection_received.csv

protection_received.csv

recognised_instrument.csv

reporting_agent_delivery.csv

revolving_credit_other_than_overdrafts_and_credit_card_debt_instrument.csv

servicer_instrument_data.csv

syndicated_contract_member.csv



• Reporting format

– 3 main formats

• Custom XML

– Austria, Estonia, Finland, France, Ireland, Malta…

• SDMX

– Germany, Italy, Luxembourg...

• CSV

– Czech Republic, Netherlands…
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• Custom XML: Focus on Counterparties
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Finland Ireland France



• Comparaison SDMX

– Counterparty Reference schema
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Luxembourg Germany



• Comparaison SDMX

– Instrument schema
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Italy

Luxembourg

Germany



• Securities Holding Statistics

– Detailed information on securities held by euro area resident
sectors

• Reported monthly to quarterly from NCBs and some Banking Groups to 
ECB

– Regulation 1011/2012 and 2016/1384

– First filings in 2018

SHS



SHS

• Custom XML: Different names

France

Italy



SHS

• Custom XML : Different languages

Germany



Findings

• Data gathered from Central Bank websites



• PoC for Anacredit and SHS – DPM & XBRL

Going further

DPM Anacredit DPM SHS



Questions?


	Naamloze sectie
	Slide 1: Panorama of SHS and Anacredit reporting in Europe  
	Slide 2
	Slide 3
	Slide 4
	Slide 5
	Slide 6
	Slide 7
	Slide 8
	Slide 9
	Slide 10
	Slide 11: SHS
	Slide 12
	Slide 13
	Slide 14
	Slide 15


