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Rich dimensional model, but extremely sparse data…
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Efficient data collection, but poor accessibility to data…
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How data should be organised!
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Creating Subject‐Oriented Data Marts

Focus Define scope
of subject area

Identify 
main dimensions

Filter Dice the large
hyper‐cube

Discard non‐relevant 
properties

Simplify Build generic 
analytical model

Provide tool for 
visual data analysis
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Data Preparation Process
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Analytical Data Model
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‘Funding Plans’ Data Mart

Tables

  TableVID

  TableID
  TableCode
  TableName
  FromDate
  ToDate
  FrameworkCode
  FrameworkLabel
  ReportTypeID
  ReportTypeCode
  ReportTypeLabel
  TableGroup
  TemplateCode
  TemplateLabel

Rows

  OrdinateID

  tableID
  TableVID
  IsOpenAxis
  IsAbstractHeader
  TableCode
  RowCode
  RowLabel
  Order
  FullPathLabel
  LabelHier
  Label‐0
  Label‐1
  Label‐2
  Label‐3
  Label‐4
  Label‐5
  FromDate
  ToDate

Metrics

  MetricID

  MetricLabel
  DataTypeLabel
  FlowTypeLabel

Cells

  CellID

  CellCode
  TableID
FK1 TableVID
  DataPointID
  IsShaded
  IsRowKey
FK2 XOrdID
FK3 YOrdID
FK4 ZOrdID
  LastDataPointID
FK5 LastDataPointVID
  IsExcluded
  DataPointVID

Fact_Values

FK2 InstanceID
FK1 DataPointVID
FK4 DimOpensk

  ConvertedValue
  CurrencyCode
FK3 LocalContextID

ConsolidationScopes

  ConsolScopeID

  ConsolScopeCode
  ConsolScopeLabel

Sheets

  OrdinateID

  TableID
  TableVID
  IsOpenAxis
  TableCode
  SheetCode
  SheetLabel
  Order
  FromDate
  ToDate

Entities

  EntityVersionKey

  EntityID
  VersionDate
  ReportingID
  EntityCode
  CodeType
  EntityName
  LegalName
  CountryCode
  EntityTypeID
  OldEntityName
  InternatActiv
  ParentCoLEI
  FinancialYearEnd
  AccountStandard
  CRApprCA
  CRApprOF
  OPRAproach
  MKRAproach
  IRBApprCREqu
  LRExemption

DataPoints

  DataPointVID

FK1 MetricID
  ContextID
FK2,FK3 DataPointID

Reference_Date

  DateKey

  Date
  Day
  DaySuffix
  Weekday
  WeekDayName
  IsWeekend
  IsHoliday
  HolidayText
  DOWInMonth
  DayOfYear
  WeekOfMonth
  WeekOfYear
  ISOWeekOfYear
  Month
  MonthName
  Quarter
  QuarterName
  Year
  MMYYYY
  MonthYear
  FirstDayOfMonth
  LastDayOfMonth
  FirstDayOfQuarter
  LastDayOfQuarter
  FirstDayOfYear
  LastDayOfYear
  FirstDayOfNextMonth
  FirstDayOfNextYear
  IsEndOfMonth
  IsEndOfQuarter
  IsEndOfYear
  IsEndOfSemester

Instances

  InstanceID

  EntityID
  ReferenceDate
FK3 RefDateKey
FK1 EntityVersionKey
  ModuleID
  ReportTypeID
FK2 ConsolScopeID
  ReceptionTime
FK4 RecDateKey
  StatusCode
  CurrentInstance
  NonExpectTempl
  BlockingErrors

Columns

  OrdinateID

  TableID
  TableVID
  IsOpenAxis
  IsAbstractHeader
  TableCode
  ColumnCode
  ColumnLabel
  Order
  Level
  IsRowKey
  FullPathLabel
  LabelHier
  Label‐0
  Label‐1
  Label‐2
  Label‐3
  Label‐4
  Label‐5
  FromDate
  ToDate

Dimension_Main

  DataPointID

  Reference date or period
  Main category of collateral or guarantee received
  Scope of consolidation
  Instrument
  Base
  Original maturity
  Related parties/Relationships
  Contingent scenario/Assumptions used
  Counterparty sector
  Counterparty sector of the collateral
  Encumbrance
  Main category
  Counterparty sector of the source of encumbrance
  Main category of the source of encumbrance
  Accounting portfolio
  Location of the activities
  Type of market

Dimensions_Other

  DataPointID

  Collateral status
  Controlling and non‐controlling owners
  Credit rating agency /Covered bond regime
  Exposure class
  Exposure class of the collateral received
  Financial reporting standard
  Guarantor
  Hedged or hedging instrument
  Liquidity quality of assets
  Liquidity quality of collateral received
  Main category of the underlying
  Main category that generates the provision
  Purpose
  Residence of counterparty
  Residual maturity
  Securitisation structure
  Size of the counterparty
  Specific contract clauses or netting agreements
  Subordinated
  Time of encumbrance
  To be reclassified to profit or loss
  Type of allowance
  Type of hedge

Dimensions_Typed

  LocalContextID

  Legal entity
  Covered bond issuance

Dimensions_Open

  DimOpensk

  Currency of the exposure
  Currency with significant liabilities
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Use of XBRL Reported Data
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Thank you for your attention!


