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I   Abstract  

This document described the Data Point Model [DPM] defined by EIOPA to support 

reporting of Solvency II ,  Pension Funds  containing an integrated and standalone PEPP 

Prudential  Reporting  (PR)  and Pan -European Personal Pension Products KID  data. It 

introduces the DPM terminology, presents the resulting artefacts (DPM Dictionary and 

Annotated Templates) and explains in detail  the approach applied for data modelling.  

II  Introduction  

One of the aims of EIOPA is to improve  harmonisation and suppor t coherent 

application of rules applied for financial institutions and markets across the European 

Unio n. In order to achieve  this goal a set of common legal acts has been published : the 

Framework Directive, the Implementing Technical Standards and the Pub lic Guidelines. 

These acts define among others a set of data to b e reported by the undertakings (in 

particular in the Reporting Templates and supporting Business Logs).  

In order to facilitate the data exchange process, EIOPA decided to use an XBRL 

standard  as a mean for technical definition of information requirements (in form of XBRL 

taxonomies) and as a technical data submission format (XBRL instance documents).  

The Data Point Modelling methodology has emerged in the evolution process of 

application of th e XBRL standard for financial and prudential reporting 1. In the beginning 

and for the first few years XBRL taxonomies have been developed by the IT  experts  who 

basically translated the tabular representation of information requirements to the 

technical fo rmat. At some point though the maintenance and updates started to require 

increasing business input and the business domain experts had been more and more 

involved in the process. This caused the need for definition of a formal model for 

description of req uested data which could be provided by the data users and translated 

to technical format by the IT without any loss of information or space for interpretation. 

The resulting methodology has been called the Data Point Modelling to emphasise the 

shift in the  approach from the form centric representation of information requirements 

(based on tabular views) to the data centric definitions (detailing properties of each 

exchanged piece of information).  

 

1 http://eurofiling.info/portal/data -point -model/   
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Currently DPM methodology  is considered  as an intermedia ry  layer between the 

information requirements  definition  in legal acts and its technical representation. 

Following other European supervisors (such as EBA) and some National Competent 

Authorities (NCAs) , EIOPA decided to use this methodology to properly reflect in XBRL all 

relevant properties of the exchanged data.  

The result  of the  DPM modelling process is a structured description of the model in 

form of a d ictionary (listing and naming all breakdowns and their components identified 

in the proces s of analysing the legal acts ) and a set of annotated t emplates ( tabular 

views of requested data with description from the dictionary ). These two documents are 

subsequently used as the inputs for XBRL taxonomy generation process . 

The result of application of the DPM methodology s hall support fulfilment of the 

following requirements:  

ς remove redundancy of metadata definitions  (no duplicated data points ) , 

ς increase consistency of metadata definitions  (clarity and explicitness of 

definitions ) ,  

ς increase efficienc y of data tagging and mapping  (accuracy o f assigning tags to 

data points for  generation to/from existing systems ) , 

ς advance metadata maintenance procedures  (change management and 

communication ) ,  

ς facilitate non -IT technical expertsô involvement (data modelling is perfo rmed by 

the business users) ,  

ς support data mapping procedures  (manual and automatic) .  

III  General building blocks and terminology of DPM 

methodology  

An important impact on the organization of the DPM has the process of its 

definition. The starting point is a set of legal acts composed of the text of regulations , 

guidelines, international standards and the tabular representation of the information 

requi rements. These input materials are analysed in order to define consistent 

classifications (breakdowns with enumerated properties) used to categorise the content 
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of the tables 2. The main division of in the DPM is therefore a clear separation of a 

dictionar y  (definition of breakdowns in general) and the tabular representation of 

current information requirements gathered in frameworks (which in case of the  EIOPA 

DPM takes form of the Annotated Templates). This is particularly important from the 

standpoint of maintenance. While dictionary  is expected to steadily grow in  time and 

assure backward compatibility (i.e. to support all previous versions), frameworks can 

change more drastically and dynamically depending on actual information requirements.  

III.1  DPM dictionar y  

Dictionary defines the classifications used in data description. It does it by 

identifying elements: metrics (that may be arranged in relationship sets), domains and 

their value constraints or members (plus relationships between them) and dimension as 

pr esented on Figure 1 and explained in the next paragraphs.  

 

Figure 1 . DPM dictionary  

 

2 Ideally though, the process should be reversed, i.e. start with the definition of 

breakdowns that would subsequently be applied in description of information 

requirements presented in the tabular format.  
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Each dictionary element must have a unique (in scope of its definition 3) name/code  

and identify an owner  (authority who defined it/is responsible for its maintenance). 

Additionally it should have a human readable label  (in one ï usually English ï or more 

languages and optionally serving different roles/purposes) and may contain other 

documentary properti es (e.g. references to underlying legislation or guidelines, more 

verbose explanations, etc.). For maintenance purposes declaration of each element must 

contain a creation date, may include a date of last modification as well as a currency 

period (from and  to dates) when the element is considered to be in application.  

A metric  is the minimum description of each data point  (each data point in the 

model must include in its definition one, and only one, metric) . It carries the information 

on the expected value (data type) and the time context (period type) 4. It may include 

other semantics (business properties) depending on t he approach taken by the author of 

the model.  

Other classifications are represented by domains. A domain  is a set of 

elements/values sharing a specified semantic nature. Domain can be of one of two kinds: 

explicit and typed. An explicit domain  has its elem ents enumerated in the model while 

a typed domain  values are assigned in the reports based on a specified format (data 

type).  

Elements of an explicit domain are called domain members. A domain member  

(or simply a member) is enumerated element of an explici t domain.  All members from a 

domain share a certain common nature defined subjectively but applied consistently by 

the modelôs author. A typical example of a domain is ñGeographical areasò. Members of 

this domain could be different areas of the Earth, clas sified according to the physical 

geography (ñEuropeò, ñPacific Oceanò, ñHimalayasò, é) and/or human geography 

(ñFranceò, ñEUò, ñG-20 major economiesò, é). Combining physical and human geography 

into one domain is already the authorôs subjective view of the classification.  The number 

of members in explicit domains varies from two (e.g. ñYesò and ñNoò) to hundreds (in 

case of countries or currencies).  

 

3 In general name/code must be unique for a given o wner for metrics, domains and 

dimensions. Relationship set and membersô names/codes must be unique for an owner 

and a domain that they belong to.  

4 Time context could be also carried by dimensional attributes.  
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An example of a typed domain could be the ISIN identifier (used to identify 

uniquely financial instruments ) which is restricted to a certain number of characters . 

In order to document the relations between domain members or between metrics, 

they can be gathered in relationship sets  (sometimes called subdomains or 

hierarchies). A relationship is constructed from nodes and arcs. A node  refers to a 

metric (in relationship sets for metrics) or to a domain member (in relationship set of 

domain members). Nodes are arranged as directed graphs. An  arc  (edge) identifies the 

source node, the target node and the order of th e relation in a relationship set. It may 

also identify a node as used for organizational purposes only (with usable property). Arcs 

may also document the basic arithmetic relations by identifying the type of operation 

(ñÓò, ñÒò or ñ=ò) and weight by which the target node contributes to the value of a 

source node (in applications of the DPM so far constrained mainly to identification of a 

sign, i.e. ñ+1ò and ñ-1ò). In general a ll members of explicit domains should participate  in 

hierarchical relationships an d w henever possible, these relationships shall reflect 

arithmetical dependencies  as presented in  Table 1. 

Table 1 . Example of arithmetical dependencies between domain members 
expressed in the DPM as a hierarchy (subdomain)  

In some cases  a hierarchy (subdomain) is defined as a flat list of members to be 

used in a certain scenario (e.g. applied to a particular dimension, driven  by information 

requirements of a template  or set of members referenced by a n enumerated  metric ) .  

Usually hierarchies  include only some members of a domain , especially when there 

could be alternative classifications, e.g. ñPolandò/òOther than Polandò and ñEUò/òOther 

than EUò would never form a single hierarchy as ñEUò includes ñPolandò plus some other 

countries while ñOther than EUò includes ñOther than Polandò minus some countries.  

Hierarchies are an important part of the model as they help to maintain coherence 

within a domain.  

Member 
Comparison 

operator 
Sign and 
weight  

Calculated as a sum of best estimate and risk margin =  

Best estimate = +1 

Best estimate [before adjustment for expected losses due to 
counterparty default]  +1 

Adjustment for expected losses due to counterparty default  -1 

Risk margin  +1 
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In order to be used in description of information requirements a domain m ember or 

a typed domain value requires a dimension  that provides a context of its application. In 

other words dimensions contextualise domain members when applied to a data point i.e.  

they contribute to the semantics of a member which, without a dimension,  may be 

insufficient to represent the full meaning of a property. For instance, in case of 

ñGeographical areasò domain, ñSpainò as a member could represent ñLocation of an 

issuerò of a financial instrument, ñLocation of a stock exchangeò where this instrument is 

traded, ñLocation of a brokerò who participated as a middleman in the transaction or 

finally ñLocation of a buyerò who purchased this instrument. The same domain member 

ñSpainò was contextualised in this example by four different dimensions. A similar 

situation may appear in case of a typed domain whose restriction could be different 

based on the dimension contextualising its value, e.g. code = 123 -345 -567 -890 could be 

the ñIdentification number for tax purposesò or ñCompany registration numberò, where 

the kind/type of the number is given by the dimension.  

Each dimension must be associated with a domain and may contextualize any 

member or value of this domain. A domain may have associated more than one 

dimension, in such a case a member of a domain ca n be contextualized with many 

dimension s when representing a reportable piece of information.  

Explicit domain should specify a default member  that is assumed to be applied to 

all dimensions referring to this domain in case they are not explicitly used in d escription 

of the required data, i.e. these default members are implicitly applied to every data point 

that is not explicitly characterised by a particular dimension. For example, a dimension 

ñOriginal currencyò may be associated with a default member ñAll currenciesò. This 

means that when a data point does not explicitly mention the ñOriginal currencyò 

dimension, it is assumed that it takes the ñAll currenciesò member for this dimension.  

Default members are very useful when defining the model, as otherwis e every data 

point would have to explicitly mention each dimension and the applicable member. With 

default members it is enough for a data point to name only the p roperties that are 

important to  distinguish this data point from other data points. Although technically in 

XBRL the ñdefaultò is a property of a member with respect to a dimension, the DPM 

assumes that all dimensions referring to a certain domain would have the same default 

member. This means that only one member in a domain can be assigned as a default and 

shall apply to all dimensions referring to this domain.  

There could be dimensions in the model that do not apply to some data points. For 

example, a data point representing ñEquity instrumentsò is unlikely to be linked to the 
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ñOriginal maturityò dimension (shares and other ownership rights usually do not have 

maturity). Therefore, the default member is usually named ñTotal/Not-applicableò. 

Data types  of metrics and typed domains are in particular: monetary, decimal, 

percentage, integer, boolean , date and URI but can be further extended (by defining new 

data types or restricting existing data types) if needed. A metric may also be restricted to 

a specific type of a typed domain or to an enumerated list of members. In the latter case 

it refers to a relationship set of members, identifies a starting member and whether it is 

included in the set of allowed values. In specific cases it may also inform how many 

generations (children, grandchildren, é) of members form the list of allowed values and 

take into account also the usable property (that may characterise the use of a member in 

a hierarchy merely for grouping purposes).  

III.2  DPM f ramework  

Framework  represents information requirements for a specified scope. 

Frameworks components and relations between them are presented schematically on 

Figure 2. 

A taxonomy  is a version of a framework, identified by a reference to the 

underlying legal acts (name and version of information requirements) plus a date stamp 

(taxonomy publication date). A taxonomy consists of one or more tables that are usually 

gathered in table groups  and further referenced from modules. It is possible that a 

taxonomy refers to and reuses tables from previous versions of a framework.  

A module  represents a set of information requirements that are supposed to be 

submitted in a single report. Typical fact ors taken into account when defining the scope 

of a module include:  

- data nature homogeneity,  

- frequency of reporting (i.e. scope of data transmitted on monthly, quarterly, 

yearly basis),  

- subject scope (e.g. solo and consolidated data),  

- accounting or other r egulations impacting definitions of data.  

Reporting entity classifies a report for submission according to one of modules 

predefined in the taxonomy.  
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Figure 2 . DPM f ramework  

 

A table group  typically gather tables in so called r eporting units as defined in the 

underlying legal acts . Table groups , referred also as templates,  can be nested in case 

another thematic classification may be applied.  

A table  is a graphical representation of information requirements and a format for 

data presentation.  

An axis  is a basic component of a table representing columns, rows, or sheets (i.e. 

multiplication of a table based on a property specified on this axis). Axis 

disposition/orientation is defined as in the Cartesian coordinates system where ñxò axis 

defines columns, ñyò axis -  rows and ñzò axis -  sheets. Every table must have at least one 

axis for columns and one for rows but may also include more than one axis of certain 

kind (e.g. two or more axis representing rows). Axis can be fixed or open.  
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A fixed axis  consists  of nodes. Nodes can be concrete or referencing.  

A concrete node  is each header of a fixed axis. Nodes can be arranged in nested 

structures. In such a case relationships between nodes identify ordering and the manner 

of presentation of child nodes before or after (for rows) or to the left or right (for 

columns) in rela tion to the parent node. Moreover a concrete node can be classified as 

abstract if it is included in the table merely for the purpose of organization of headers 

rather than a resulting in a line containing data.  

A referencing node  points to a relationship set (of metrics or domain members) in 

a dictionary, specifies the starting node and informs if it included in the set of selected 

values. The resulting visualisation converts the hierarchy nodes into concrete nodes of an 

axis. Referencing node is basically  an alternative to explicit enumeration of concrete 

nodes with the benefit of reusing already defined breakdowns and also several 

constraints (e.g. limited customization of header titles/labels, lack of possibility of 

inclusion of other codes or marking of  unreportable cells and unambiguous treatment of 

unreported data).  

An open axis  refers to a dimension (usually typed) or other aspects of facts, in 

particular the temporal reference, entity or unit specific information (for more details see 

then next secti on in this document). Nodes (headers) are therefore dynamically 

constructed based on values contained in a report. In  case when a table contains more 

than one axis of certain kind, the resulting visualisation is a Cartesian product of nodes 

or values of ea ch axis. This is typically done in so called open tables (i.e. tables with 

undefined number of rows, when one or more columns are row keys provided in a report) 

or when there are several axes multiplying the table in sheets.  

A concrete node may refer to a metric, dimension member pairs or specific typed 

dimension values and other aspects of a fact. This reference is inherited from parent 

nodes to child nodes unless prohibited or overridden by a different metric or member for 

a given dimension.  

Content of a  table is additionally defined by hypercubes. A hypercube  links metrics 

to dimension member pairs or typed dimensions (and their specific values if applicable). 

They are constructed as defined in the XBRL Dimensions specification and are technical 

artefact s. In DPM model reflection of a framework, such as the Annotate Templates it is 

enough to reflect reportable and prohibited (non - reportable) cells.  

Cells in tables appear on and are described by properties (including inheritance) 

from intersection of row and column headers and information from the sheet (i.e. 
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particular multiplication of a table). Non - reportable cells (usually marked graphically as 

cr iss-crossed or grey shaded and excluded from reporting as illogical or simply 

unrequested) are a result superposition of the hypercubes (that define only allowed 

combinations) on the table visualization (based on axes and their content).  

Similarly to dicti onary elements, framework elements such as frameworks itself, 

taxonomy, module, table group, table, axis and node are identified by a code/name, 

human readable label and owner. Axis nodes usually contain also a code (called ñrc-

codeò) that facilitates addressing of cells in a table.  

III.3  Data point and fact  

Relation between a data point and fact is schematically presented on Figure 3. 

 

Figure 3 . Dat a point and fact  

A data point  is characterised by a metric  and may be further described by 

dimensional properties . It may also be provided a temporal reference  i.e. identification of 

a period that is different to the default reference period of a report.  

A fact  refers to a data point by applying a metric as defined by a data point and 

linking to a context that contains dimensional properties corresponding to those defined 

by a data point.  

A context  apart from dimensional properties contains also identification of a 

reporting entity  (using an identifier value according to the provided scheme) and a 

reference period  that in general informs about the moment or time interval for 

measurement/expression o f a fact value.  
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Non -numeric facts may contain an attribute informing about the language for its 

textual value.  

Numeric facts contain an attribute expressing data accuracy  and refer to declaration 

of a unit  of measure.  

Footnotes  can provide additional textu al explanation on facts.  

As explained in the previous sections, a report must also identify a module  based 

on which it was created and contain a list of filing indicators  referring to reported units 

(table groups or tables) that are further used as precond itions for evaluations of 

validation rules.  

IV  EIOPA Data Point Model  

EIOPA Data Point Model follows the organization as presented in the previous 

section. However it has also many unique features that differentiate it from other existing 

DPMs (such as the EB A model used in banking supervision). These are in particular:  

ς two layers approach (MD and HD) , 

ς significant portion of complex open tables  (with unknown and potentially large 

number of rows) which requires simplification of their modelling in order to allo w 

usability , 

ς high number of entry points  (modules) reflecting various reporting scenarios , 

ς Excel format for definition of the model in form of the DPM Dictionary and 

Annotated Templates  (aiming to resemble the Business Templates from the 

Solvency II , Pension Funds and Pan -European Personal Pension Products KID  and 

PR legal acts ) ,  

ς technical constructs applied in these Excel files in order to extract all DPM 

metadata  in an automated manner to a structured format of a DPM database and 

subsequently to XBRL taxonomy syntax.  

The chapter describes in detail the approach applied in the DPM modelling of 

Solvency II , Pension Funds  and Pan -European Personal Pension Products KID  and PR 

information  requirements.  

IV.1  Input materials: Reporting Templat es and Business Logs  

The main inputs for definition of the DPM model are the Reporting Templates and 

the Business Logs provided by EIOPA . 
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Reporting Templates reflect Solvency II , Pension Funds  or Pan -European Personal 

Pension Products KID  and PR information requirements arranged in the form of tabular 

views while the Business Logs specify in more detail manner the requested content by 

giving the meaning of information described by  particular rows and columns of each 

template .  

From the  data modell ing perspective, they  provided all necessary information fo r 

identification of the general breakdowns describing the requested data (defined in the 

DPM Dictionary ), current reporting requirements  ( in the form of  set s of data points  

represented by the DPM Annotated Templates ) as well as the checks and constraints on 

values to be reported 5.  

IV.2  MD and HD versions  of the DPM  

The main purpose of the DPM methodology is to identify each reportable piece of 

information ( a data point) in a precise and unambiguous manner. As a result the DPM 

defines  usually high number of dimensions. This situation has a number of advantages:  

ς the model is data centric and independent from the particular views of data 

(templates),  

ς each data point is classified in detailed according to all applicable characteristics 

that are defined separately,  

ς dependencies between concepts  are explicit and clearly identifiable,  

ς supports c hange management (based on defining specific differences),  

ς applied break downs can be used for various purposes including data querying  for 

analysis,  

ς a bridge with other reporting frameworks  can be established using specific 

properties on each data point,  

ς data model is less subjective and has fewer space for arbitrary modelling  

decisions ( e.g. if a certain property shall be included in the semantics  of a metrics 

or represented by a  dimensional property ) .  

 

5 Must be noted that Annotated Templates, due to implementation assumption, 

could contain more information than Reporting templates (find more details in chapter 

V).  
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Detailed definition of each property comes however at cost of readability of a 

model. It also impacts the technical representa tion of the model in the XBRL format: 

instance documents are larger in terms of size and code which hinders performance of 

their parsing and validation. Additionally the XBRL Formula assertions require to use a 

high number of dimensions in order to properl y filter the facts for evaluation of variables 

in the context of a report.  

To overcome the  drawba cks  while maintaining of all the benefits the EIOPA DPM 

applies two layers  for data modelling and representation:  

ς a H ighly Dimensional  (HD)  approach and  

ς a Moderately  Dimensional (MD)  approach.  

In HD approach the model is defined according  the DPM methodology where metrics 

resemble the very basic properties of a data point that typically determine only its data 

type. In MD approach the semantics  of each metric  is extended by inclusion in its 

definition  a number of dimensional properties that in the HD approach are represented by 

separate and independent dimension -member pairs .  Decision on which properties are 

included in the MD metric is closely aligned with th e template view of the required data 

set (as described in the next paragraphs of this chapter) . Other dimensional properties 

are shared between the two approaches and applied to data points in both versions. This 

means that MD and HD versions resemble the same model, but MD includes some of the 

business properties in the definition of a metric while the HD approach keeps all business 

semantics as dimension -member pairs.  

The relation between MD and HD data points is schematically presented in Figure 4. 

 

Figure 4 . Schematic relation between MD and HD data points  

The DPM dictionary contains definitions of properties  for both HD and MD approach . 

The Annotated Templat es contain references to the HD components with additional 
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information (based on the applied font colouring convention) to allow the equivalent MD 

references to be derived.  

The process of deriving the MD model from HD is differen t for closed  and open  

templates.  

For closed tables (i.e. tables with all rows and columns identified and named), the 

derivation process is determined by the placement of the HD metric either on rows, 

columns or as the table multiplication  (z -axis) property. MD metrics are deri ved by 

combination of the HD metric and some of the dimensional annotations. The decision on 

which annotations are combined is determined  by their application in all closed tables of 

the model. By desig n it is not possible to include in a metric definition  an annotation that 

is reflected in different sections (i.e. either rows, columns or table multiplication z -axis 

properties) of a table (in other words, all properties of a metric must be always defined in 

a single section of a table). All d imensions that must  not be included in the definition of 

MD met rics in closed tables are  marked in the DPM Dictionary as ñDimension in MD 

closedò6.  

Open tables  (i.e. tables with unknown number of rows)  include three  types of 

columns:  

a)  columns which are a part of a key f or unique identification of each row (and 

are therefore modelled as typed or explicit dimensions) 7,  

b)  columns which are not part of a key and are modelled as dimensions,  

 

6 Dimensions are marked as ñDimension in MD closedò when such dimension is used 

on a different section (row/columns/table multiplication) than a metric in at least one of 

the closed table s of the model. In such case the dimension cannot be merged in the MD 

metric definition. This helps to avoid si tuations of the same data point being defined 

differently in the MD model (i.e. using two different MD metrics).  

7 In some cases, particularly when multiple columns contribute to a key (resulting 

in a so -called composite natural key), the DPM may include a n additional property that 

should serve solely as a unique key (also known as an artificial key). This property is 

represented by a typed dimension, whose domain is a set of identifiers for rows defined 

by each filer in the submitted report.  
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c)  columns that resemble data points to be reported for each row ( annotation 

of these columns include identification of  metrics).  

Columns which can be  part of the key (a)  or are not part of a key but are modelled 

as dimensions  (b)  are  resembled  in the same way in the MD version  as they are in the 

HD version . Columns that resemble data point s ( c)  are in MD version described as a 

single metric that combines information from the HD metric and all HD dimensional 

properties.  Note that in this case the ñDimension in MD closedò property is not applicable 

for exclusion of certain dimensions from bei ng included in the MD metric definition  as it is 

very important for the XBRL file size and processing performance that all facts in a row 

have the same dimensional description  (identified by the dimensions which are part of a 

key).  

As a result the same dat a point appearing in an open and closed table of the model 

may be theoretically  defined in a different manner in the MD approach (using a different 

metric that in case of open table includes some dimensional annotation in its definition 

while in a close ta ble this annotation is defined separately to the metric).  

In general a nnotations which identify a default member for a dimension should not 

be present in the Annotate Templates. If such case occurs that annotation would never 

be included in the MD metric  definition.   

MD metric labels are derived from the HD model by concatenating the HD  metric 

label and those HD dimension -member pairs  that are included in MD metric definition (as 

explained in derivation  process above) . These dimension -member pairs a re ordered 

according to an algorithm (sorted alphabetically by domain code, dimension code and 

member label) to ensure consistency, and are separated by pipe characters (ñ|ò). As a 

result, labels of MD metrics follow the general pattern:  

Metric: {label of HD metric}|{dimension code}/{label of domain 

member}|{dimension code}/{label of domain member}|é 

For example:  

Metric: Monetary|TA/Maximum value|VG/Solvency II|BC/Loss|CC/Facultative  

Please note that technical XBRL representation of the Solvency II , Pension Funds  

and Pan -European Personal Pension Products KID  and PR  framework components and 

reporting  in XBRL format is made only in the MD version of the model; the HD version is 

defined for reference purposes only .  
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IV.3  Structure of the Solvency II , Pension Funds , PEPP KID  and PEPP 

PR DPM   

There is no single predefined format for representation of the DPM. The ones 

commonly used is an Excel workbook (in this format the DPM is usually created and 

edited) 8, a database (used for maintenance  and quality / consistency  checks) and an XBRL 

taxonomy (applied for reporting in XBRL). EIOPA applies all these three formats.  The 

latter two are IT artefacts explained in separate documentations. This document focuses 

on description of an Excel format where the busines s users define the DPM.  

 As described in the section III  of this document, a DPM consists of Dictionary and 

Framework. The latter can be organized f or instance in a form of an Analysis Matrix, as in 

case of the EBA, or as Annotated Templates  in case of EIOPA . Annotated Templates have 

several advantage s over the Analysis Matrix:  

ς they are close to the Business Templates,  

ς each table is modelled at once (not by row/columns/table multiplication 

approach) , 

ς it is possible  to identify crossed -out cells in a single view . 

The original disadvantage of the Annotated Templates  was high flexibility of its 

structure which made it complex to develop an automated  process of XBRL taxonomy 

development. This obstacle has been overcome in the current DPM Annotated Templates 

by applying  named ranges and cell styles.  

In order to help to trace differences in DPM Dictionary and Annotated Templates 

following colour  convent ion was used:  

 

 

8 Excel forma t is commonly known to the business experts developing the model 

and open source or inexpensive commercial tools allow editing and reviewing of its 

content.  
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IV.3.1  EIOP A DPM Dictionary  

EIOPA DPM Dictionary is defined in the form of an MS Excel workbook  and contains 

the definition of the Solvency II , Pension Funds , Pan-European Personal Pension Products 

KID  and PR regimes . It consists of numerous worksheets  as described below and 

presented on screenshot on Figure 5:  

ς worksheet listing all owners together with their codes 9,  

ς worksheet listing all domains together with their codes and types (explicit/typed),  

ς worksheet listing all dimensions together with their codes and reference to 

domains,  

ς two worksheets listing metrics, one for HD and one for MD version of the model; 

declaration of a metric inclu des identification of the constraint towards the 

reportable values to a specified type (e.g. monetary, string, etc.)  or enumeration 

(by identification of the hierarchy and optionally also the starting member whose 

descendants  ï taking  into account the usab le property ï form the list of allowed 

values to be reported),  

ς one worksheet for each explicit domain defining  (among others):  

o unstructured list of all domain members  (of which at least one is marked  

as a default member) ,  

o relationships between domain membe rs (arithmetical if possible ).  

 

Figure 5 . Structure of EIOPA  DPM Dictionary  

 

9 As explained in section III.1  of this document Owner is an authority who defines 

the concepts in the dictionary and is responsible for their maintenance.  
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Dimensions in the DPM are used not only to reflect typical breakdowns (i.e. 

ñCurrencies ò, ñLines of business ò) but certain notion of data points (e.g.  ñConsolidation 

scopeò) or express ion of  temporal characteristics ( ñInstant or durationò).  

All concepts in dictionary are described with information helpful for maintenance 

and versioning:  

ς creation date,  

ς validity date  is the last reference date for w hich the concept is used in Annotated 

Templates 10 ,  

 

10  For instance in 2. 7.0 release validity dates are specified as follows:  

-  2013 -12 -31 for concepts not used in 1.5.2.c release nor in 2.0.1 release of 

Annotated Templates. Validity date can be earlier than creation date for concepts that 

were never used in production releases,  

-  2015 -09 -30 for concepts used in 1.5.2.c release but not in 2.0.1 release of 

Annotated Templates , 

-  2016 -07 -15 for concepts used in 2.0.1 release but not in 2.1.0  release of 

Annotated Templates , 

-  2017 -07 -15 for concepts used in 2.1.0 release but not in 2.2.0  release of 

Annotated Templates , 

-  2018 -07 -15 for concepts used in 2.2.0 release but not in 2.3.0  release of 

Annotated Templates , 

-  2019 -07 -15 for concepts used in 2.3.0 release but not in 2.4.0  release of 

Annotated Templates ,  

-  20 20 -07 -15 for concepts used in 2. 4.0 release but not in 2. 5.0  release of 

Annotated Templates , 

-  2021 -07 -15 for concepts used in 2.5.0 release but not in 2.6.0  release of 

Annotated Templates ,  

-  2021 -08 -06 for concepts used in 2.6.0 release but not in 2.6.1  release of 

Annotated Templates , 
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ς last modified date  (i.e. date of last upgrade to the label) .  

 

 Domains worksheet  

Domains worksheet ( Figure 6) contains among others information about domains 

code/name, label (in English), domain type (primary, explicit or typed) and owner. 

Primary domain type is used for metrics. Data type is ident ified for typed domains.  

 

Figure 6 . Structure of domains worksheet in EIOPA DPM Dictionary  

 Dimensions worksheet  

Dimensions worksheet ( Figure 7) contains among others information about its 

code/name, label (in English), applicable domain code, owner, dimension in MD closed 

information.  

 

-  2022 -07 -15 for concepts us ed in 2.6.0 and 2.6.1 release but not in 2.7.0 release 

of Annotated Templates , 

-  2023 -07 -15 for concepts used in 2.7.0 but not in 2.8.0 release of Annotated 

Templates . 
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Applicable domain code identifies the domain tha t each dimension relates to. There 

must be one and only one applicable domain identified for each dimension but at  the 

same time more than one dimension can be applicable for a single domain.  

ñYesò in ñdimension in MD Closedò column identifies those dimensions that canôt be 

included into MD metrics applicable in closed tables (see: IV.2 ).  

 

Figure 7 . Structure of dimensions worksheet in EIO PA DPM Dictionary  

 

 Metrics worksheet  

There are two worksheets dedicated to metrics: met HD and met MD ( Figure 8). 

The structure of those worksheets is the same. Both contain among others information 

about labels (in English), names, owners, data types, domains, hierarchies and period 

types 11 . MD metric s labels are derived from HD components according to procedure 

described in section IV.2 .  

Domain information is applicable only to enum:enumerationItemType metrics . Two 

additional columns are referenced in those cases:  

¶ Hierarchy ï identifying a relationship set of domain members that are 

potential value of a metric. The set can be of nested structure,  

 

11  All EIOPA DPM metrics are of instant period type. DI domain is used to specify 

period  type attribute.  
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¶ Member (optional) -   it identifies in case of nested relationship  sets starting 

nodes that are excluded from the set of selected values (i.e. if it is 

ñTotal/NAò then it means that children of ñTotal/NAò are available values,  

but ñTotal/NAò is not). 

 

Figure 8 . Structure of metrics worksheet in EIOPA DPM Dictionary  

 Domain worksheet  

Domain worksheets ( Figure 9) contain two sections of information:  

¶ unstructured list of elements, including its label (in English), name and owner. 

This section is also used to identify a default member (ñYesò in ñDefaultò column) 

and to count, how many times each domain member is being referenced from 

relationship sets section (ñCountò column), 

¶ information describing the relationship sets that are defined between domain 

members 12 .  

Each relationship set is described by it s number and label (i.e. ñ2: Tiersò). Domain 

members used in those relationship sets are organized in hierarchical structures 

(represented in column ñHierarchyò). There can be arithmetical relationship between 

domain members in a hierarchy described using ñSignò and ñWeightò columns. If a 

hierarchy is referenced by a metric , then usable attribute (in ñUsableò column) can be 

 

12  This section is reflected also for metrics but in fact is not used there at the 

moment.  
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