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r - Batavia BUSINESS REPOItING

Who Where Why

Consultancy Firm
Amersfoort : the Netherlands

Java ™ technology based solutions
I IBM AS400 / Unix / WinXP / NT / Linux

[ XBRL since 2002
[ Focus on knowledge transfer and licenses

[ Clients a.o. Dutch Tax Authority, Dutch Chambers of Commerce,
National Bank of Belgium, ...

I  Scope based pricing : from incidental filer to high-end mass-
throughput regulator...

And now It’s time for the What

J2R b
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r - Baavia XBRIEProduct Family

Batavia XBRL Batavia XBRL Batavia XBRL
Link Editor Data Driver Rendering Toolkit

Batavia XBRL Batavia XBRL
Configurator Java Library
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r ~ BataViaxXBixIE Javaltorery

=Adaptive (any XBRL 2
taxonomy)

=Full cycle functi

=Modular (Di ®
Formula Lin Batavia XBRL EV ", Enterprise
eExtensi Java Library

validat

J2R b

company

Copyright 2006 Batavia Business Reporting - DO NOT (RE)DISTRIBUTE - ALL RIGHTS RESERVED



r  BataVia A BRIEDAE DHVE ()

= All BXJL features

Batavia XBRL
Data Driver

Java Library

Enterprise
Datastore
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BatavieXBRISIDatEN DAVErR(2)

SRk ECIe);

=Project based
=Re-use
=configurati

Batavia XBRL
Link Editor

Batavia XBRL
Data Driver
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”rBatavia XBRIL Rendering Noolkit

P )

=Rendering in report paradi
(Report, sections, rows, col
etc) instead of XBRL b
(Roles, contexts, tuplef
itemfacts, etc...)

CF  Batavia XBRL
Rendering Toolkit

Batavia XBRL
Java Library
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Batavia XBRL Data Driver

Demonstration
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”r EXIDIDIDEMBASTIALION

1. Presentation of demo case
- Filer of reports
- Regulator

2. Live demonstration of
Batavia XBRL Data Driver and Link Editor
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”r Eiler of reports

1. Administrator for several companies
2. Multiple datasources

Database
(breakdown)
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”r __ Filer ofireports

1. Administrator for several companies
2. Multiple datasources

\
Batavia XBRL

j
/

Batavia XBRL
Link Editor
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Regulater

1. Recelves reports from filers
2. One database

. " 5
" ¥ "
3 E 5
' ¥ .

0
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3 5

g
COREP Taxonomy

J2R b
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Regulaier

1. Recelves reports from filers
2. One database

Batavia XBRL Database
Data Driver

Batavia XBRL
Link Editor

J2R b
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”r ~ CORERHaxonony

=Credit Risk: Securisations - IRB Approach to Capital Requirements

+|Data matrix

«0One Measure

Securitization type:
1
' =Totals
T r T TIONS: BREDT | sEcURMISATION | CREDIT RISK MITIGATION [CRM) TEGHHIGUES WwiTH
FOSTIONS SUBSTUTION EFFECTS ON THE EXFOSURE
EXPOSURES
<] ExpOSU
P TOTAL SUBSTITLTION O THE | AFTERS
il EAPOSURES SITREON womon: UNFUNDED EESVREIETOTN | nerrec B re a OWI l
EXPOSURES UNDED AMOUNT ORIGINAL S FUNDED: o
ORIGINATED | ARGTECTIO RETAINED OF, | EXPOSURE PRE | ool | (oo CONVERE
(Cram) | UMWFUNDED | prpiRcHASED| COMVERSION : FACTOI
) PROTECTION |5 cRepm FACTORS ADJUSTED | PROTECTION TOTAL TOTAL
ADJUSTED | proTecTION ALUES (Ga) OQUTFLOWS )| INFLOWS
WALLE (53]
i =
L P — 2 3 4 H & T i a 10

SectionExposure

ORIGINATOR: TOTAL EXPOSURES

< . i
| Or BALANCE SHEET ITERS Sec tlonorlg I nator

MOST SEMIOR
MEZZAMINE

FIRSTLOSS

OFF BALARCE SHEET ITEMS AND
DERMATIVES

EARLY AMORTIZATION

), 9
INYESTOR: TOTAL EXPDSURES S e IO n E X pos u re

OM BALAMCE SHEET ITERMS
u
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”r ~ Live Demonstration

Batavia XBRL Link (Filer linkfile).

File

Edit Link fle View Help

Batavia XBRL

¥ (X[ b doEblel

[%]

Link

‘o= bxddinstruction = dataZubrl

= hitp i c-e b, orgieufitestsicoren/2006-07-01/p-cm-cr-2008-07-01
=]

OriginatedTotal

Total Amount O Securtised Exposures Originated [p-crm-tr_Tt

e YBRL
P> contextSnap (totalsContextFilter)
IinkSt ope (oot tape)
O# LINK DATA
" o) FACT
S gu UNIT

" 4469 PRECISION or DEGIMALS
idl = typeYourldHere
id = p-om-cr_T i GriginatedTotal

Total Amount O Securtised Exposures Originated [p-crm-tr_T:

mn YBRL
o contextSnap threakdown ContextFilter)
linkScope (rootScope)

0 LINKDATA
" 80 FACT
P B DATAFIELD exposure@esposures
P @ DATAKEY entity

* D RUNTIME -= entity
-+ operator= EQ

dataTyne = YARCHAR

mernbertlame = entity

it = condition115h9a4t1advai5alkIbErEI
- @ DATAKEY type
P42 EXPLICIT MEMBER

hamespacePrei= o-et

006-07-01/d-et-2006-07-01

Jri = hitp:itww,c-ebs.
dimension = ExposureTypeDimension
contextElementType = stenario
it = eibe1 150093423 4vai5a0xab7a]

- operal
dataType = YARCHAR
mermnbertlame = type
idl = condition’15h8a4t2advei5alk3h 710l
- @ DATAKEY perind
* 3 RUNTIME -= period
operator= EQ
-+ dataType = VARCHAR
membertiame = period
it = condition’159a4t2a4v815a030 7121
callection = Filer_DS_Groupxmb#dema-corep-filer
-~ dataTyne = DECIMAL
mernberhame = exposure
type = expasures
it = dataSnap! 15b0aHZaduBISaIE06!T]
it = linkF act! 1 5b9adt2a4vai5alab7esl
" #u UNIT
- FIXED = #unit_euro
icf = linkUNIt 1509a4t2a4v8ISa0KI0TIE!
" 4469 PRECISION of DEGIMALS
- FIED =0
PD115hgadtzadviisalxanrrrl

id
use = precision

it = typeourldHere

it = prerm-cr_Ti

Messages \Concept details \

Description

Resource

Taxonomy

Choose concepts to link to

CRSEC IRB
() hito#wwrw.c-ebs.orgleuififesr/corep/2006-07-01/-5-2006-07-01 xsd
=B hitnitvws.c-ebs. orai2006/corepiewisi
@ CR SEC IRB (Domain
© [ sed Exposures Originate
ynthetic Securitizations: Credit Pratection Ta The Securitised Exposures
® securitisation Positions
® Credit Risk Mitigation (CRM) Techniques With Substitution Effects On The Exposure
® Exposure After CRM Substitution Effects Pre Canversion Factors

© Fully Adjusted Exposure Value (E%)

® Exposure value
® Breakdown ofthe Exposure Value Subject to Risk Weights Aceording to Risk Weights

® () Redurtion in RiskViieighted Expasure Amaunt tue to Value Adjustments and Provisions
® RiskWeighted Exposure Amount

ofal Canital Requirements Before CAP

o
® Capital Requirements After CAP

® Breakdown Of The Fully Adjusted Expasure Value (E7) Of Off-Balance Shest lterns According Ta Conversion Factors

® () Credit Risk Mitigation Technigues Affecting The Amount OF The Exposure: Funded Credit Protection Financial Collateral Comprehensive Method Adjusted Value (Gvam)

Itern: Capital el To The Outfiows Frar The IRBISA Securitisations To Other Exposure Glasses

:

5Hle

Dimensions

Element
Scenario ()

[hﬂp +f furwew.c-ebs.or g/2006 fcorep/eut-si/SectionCriginator

'] Segment ()

c-etiExposureTypeDimension \d—st‘Secur\nzanonTypeD\mens\on \d—cr iCreditRiskDimension \

d-etOnBalanceSheetiterns
© o-etomBalanceSheetiiemsDerivatives
® o-etEaryamontization

View
Separate dimensions (3)
valid combinatiors ()
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Jos van der Heiden h. h.

jos.van.der.heiden@j2r.nl
+31 652452972

www.batavia-xbrl.com

J2R BV
postbus 258 2800 AG Gouda
+31 182 686 816 +31 182 686 206
www.j2r.nl info@j2r.nl
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Contact

Rob in het Veld h. h.
rob.in.het.veld@j2r.nl
+31 6 524577 66

www.batavia-xbrl.com

J2R BV
postbus 258 2800 AG Gouda
+31 182 686 816 +31 182 686 206
www.j2r.nl info@j2r.nl

visit us at www.batavia-xbrl.com
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