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Background and reasons
Topics

1. Whatis MESREP?
2.  Why MESREP?
3. Importance NL financial sectors

4. Implementing together
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What is MESREP and why?

* What is MESREP?

(@)

(@)

New reporting model for various macroeconomic statistics MESRAP:
Macroeconomic Statistics Reporting formerly known under the working
title kwartaalkubus

First consultations in 2015

Second step in the modernization of statistical reports, after the
introduction of the Monthly Securities Reporting (MSR) in July 2020

= MESREP therefore comes alongside the MSR

Successor current DRA reports (and some other reports such as for
banking SPVs in SE-7001)

Implementation with effect from data for the first quarter of 2022

- Why MESREP?

o DRA reporting models have mostly been in use for a long time: content

(@)

and technical basis dates back to 2003,
although DRA OFK only introduced in 2020Q1 (which was necessary)
A lot has changed since then
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Staatscourant van het Koninkrijk der Nederlanden

Datum publicatie Organisatie Ja umme Rubriek Datu 4
3 De St Overig 04-(
Nederlandsche 2
Bank

Rapportagevoorschriften betalingsbalansrapportages 2003

De Nederlandsche Bank N.V. (de Bank) deelt het volgende mede.

De Bank heeft op grond van artikel 7 van de Wet financiéle betrekkingen buitenland 1994 (Wfbb 1994)
nieuwe voorschriften inzake de rapportage vastgesteld. De Rapportagevoorschriften buitenlands
betalingsverkeer 2000 (RV 2000) zijn daarmee vervangen door de Rapportagevoorschriften
betalingsbalansrapportages 2003 (RV 2003). Deze aanpassing is noodzakelijk vanwege de invoering van
een nisuw systeem voor de verzameling van gegevens voor de samenstelling van de betalingsbalans van
Nederland. Voor een verdere toelichting op de vervanging van de Rapportagevoorschriften wordt
verwezen naar de Toelichting bij de RV 2003.

Rappertagevoorschriften betalingsbalansrapportages 2003 (RV 2003)

(..)

De Bank stelt de in artikel 12 genoemde internetapplicatie e-Line Betalingsbalans aan rapporteurs ter
beschikking.

Amsterdam, 4 februari 2003.

De Nederlandsche Bank N.V.

(publicatiion above only in
Dutch available)
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Importance NL financial sectors
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« Strong balance sheet growth for financial institutions

over the past 20 years -> more than tripled to more

than EUR 11,000 billion

Relatively strongest among investment funds (more

than tenfold)

« In absolute terms, largest for Captive financial
institutions (+ more than EUR 3,300 billion)

» Also increase relative to GDP: 1.7 times as large

= Important to properly measure financial flows, balance
sheets and other information at financial institutions for
monetary policy, financial stability and national accounts
(sector accounts, GNI)

/6



NL financial sector also internationally substantial
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+ Netherlands has fifth largest financial sector in Europe
» Relatively large OFI sector

+ The Netherlands is third largest by GDP at almost

1,400%

» Lesson from the Great Financial Crisis of 2007-2009:

Better data is needed to map vulnerabilities within the
financial sector and interconnectedness between the
financial sector and the broader economy

= National and especially international data needs have
grown strongly since the crisis
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Why MESREP (cont’'d) en how implemented?

- Why MESREP (continued)
o MESREP meets new international and national data needs
o MESREP improves data quality through better insight into entered data and limiting allowed fields
o MESREP also brings reporting processing up-to-date technically, by connecting to new DNB reporting systems that are
already in use for other reports, such as the Digital Reporting Portal, Digitaal Loket Rapportages (DLR), and reports in
XBRL format with Excel submission facility

+ We implement MESREP together

We appreciate your help and feedback for a proper implementation of MESREP

MESREP involves new forms and a new technical data model; for some, the method of reporting via DLR is also new
So, please participate in the testing process to avoid any risks with the first submission!

We would like to hear about unexpected errors/bugs during the test submission

Please note: the reporting enforcement policy will probably be revised around the implementation of MESREP - more
information will follow

O O O O O
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Content MESREP

Topics

1. Features / possible changes compared to DRA
- content
- technical

2. Form formats and profiles
- forms for IC, PF, IF, IFSB, OFI and TURN profiles

3. Types of forms and overview form
4. Validations

5. Submission deadlines
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Features / possible changes compared to DRA

Content (i)

* Quarterly reporting only

o both transactions as well as other changes and positions
o in DRA mostly monthly, quarterly (for some sectors) and annual reporting
o DRA OFK profile was already on quarterly basis

PUBLIC

* Full reconciliation: tracing back opening and closing positions with all intermediate changes, just like in DRA
Reconciliation of assets and liabilities from opening to closing positions over the quarter

Assets / Liabilities
Position Changes during the quarter Position
at the Transactions Revaluation Other Rectifi- | atthe
begin- ; end of the
ning o Increase / | Decrease | Operatio- | Dividend Exchang | Price changes | cations Uarter
theg purchases | / sales, nal declared e rate changes <
/ issuance | redemp- result* (gross)* changes
quarter .
tions etc
* Only for direct equity investments with non-residents

* New column "Rectifications"
o to prevent incorrect reporting on 'other changes'
o only temporary reporting on this column allowed

DeNederlandscheBank

EUROSYSTEEM
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Features / possible changes compared to DRA
Content (ii)

+ Instrument and income on one line at instrument, just like in DRA

Income associated with assets and liabilities

Exploitation Dividend Interest
result amount Position of Changes during the quarter Position of
received/ | accrued Accrued Sold Purchased | Coupon | Received | Revalua- [ accrued
paid during | interest at interest interest interest amount | interest | tion and interest at
the quarter | the beginning received aihEr the end of
of the quarter / paid changes the quarter

+ Instruments on lines and dimensions in columns = reporting more instrument based
o direct equity investments (“affiliated”) also broken down by instrument (“funlisted shares” and “other equity”)
o maturity not in instrument item itself but in separate dimension

+ Changes in the classifications of instruments, such as separate items for:
o consumer credit, cash collateral, trade credit and several derivative types
o current account assets and liabilities separately (‘transferable deposits’)
O securitised assets (by instrument)
o operational (operating) lease of tangible fixed assets and associated lease obligations (in case of IFSR 16)

DeNederlandscheBank /12
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Features / possible changes compared to DRA
Content (iii)

* Not all dimensions apply to all instruments, for example:
o direct equity investments only with foreign counterparties (affiliated non-resident parties) and no longer with domestic
counterparties
o sector of counterparty for derivatives only with domestic and not with foreign counterparties
= in order to limit the reporting burden
o0 no sector of counterparty for consumer credit and residential mortgages (households by default)
o limitation to two counterparty-sectors for 'Futures’
= in order to prevent errors in reports

* New dimensions in profile OFI for FVCs (securitisation SPVs)
o country and sector of the seller
o derecognised / not derecognised by the seller

* More sectors of counterparties than in DRA, namely:
o Money market funds (splitt-off from MFI) (S5.123)
Other financial corporations excluding financial vehicle corporations (S.125.2)
Financial auxiliaries (S.126) breakdown of OFI
Captive financial institutions and money lenders (S.127)
Non-profit institutions serving households (splitt-off from OVR) (S.15)

DeNederlandscheBank /13
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Features / possible changes compared to DRA
Content (iv)

Connection with the MSR (Monthly Securities Reporting)

o in MSR: listed shares, (all) shares/units of investment funds and (all) debt securities

O in MESREP:
- unlisted shares (and other equity)
- aggregated information about securities in MSR for complete and conclusive quarterly reporting
- for direct equity investments in listed shares reporting of operating result

(Almost) complete profit and loss account
o also interest and dividends
o exception: no exceptional income and expenditure

Overview form

o total values of amounts entered on (detailed) instrument forms = 'closing' and full balance sheet

o reporting institution's own book values to be completed = insight for reporting institution and check for completeness
o explanation of specific changes and differences

Not taking into account financial years not coinciding with calendar years
o if significant changes occur outside the quarter according to financial year but in calendar quarter to be reported =
include in the relevant reporting quarter

DeNederlandscheBank / 14
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Features / possible changes compared to DRA
Technical

+ Submission via DLR instead of e-Line BB
+ In XBRL format instead of XLM, submission facility in Excel available

+ Opening positions (beginning of the quarter) no longer automatically filled from closing positions (end of the quarter) in the
previous period

« Amounts in euros instead of thousands of euros

» One taxonomy for all sectors/profiles

DeNederlandscheBank / 15
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Form and profile classification MESREP

104 forms

Classified into 17 categories (table series)

Table series

TO1 - Holdings of equity and debt securities

T02 - Intangible and tangible fixed assets

TO3 - Deposits held, loans granted and other assets

T04 - Deposits held and loans granted at fair value

TO5S - Specific assets of insurance corporations and pension funds
TO6 - Securitised assets

TO7 - Equity and debt securities issued

TO8 - Deposits and loans received, and other liabilities

TO09 - Specific liabilities of insurance corporations and/or pension funds
T10 - Financial derivatives

T11- Total overview

T12 - Profit and loss accounts

T13 - Foreign direct equity investment details

T14 - Syndicated loans

T15 - Securities lending

T16 - IF shares or units issued (small IFs)

T17 - Totals

DeNederlandscheBank

EUROSYSTEEM

11 reporting profiles (entrypoints, modules)

Beschrijving

IF Investment Funds

IC Insurance Corporations

PF Pension Funds

OFlI Other Financial Institutions

IFSB Investment Funds Shares and Balance sheet total
TURN Turnover goods, services and licenses
BAL Balance sheet total

KEY Key-items

DNB De Nederlandsche Bank

DTC Deposit Taking Corporations

MMF Money Market Funds

Not all forms apply to all profiles

/ 16



Forms for profile OFI and TURN (in yellow) (number of forms) =«
Type [serie frableseriesname __________ Jorz| t [ ic [ pr [rrsa[rurn[sat [kev[ons[orc mmr]

TO1 Holdings of equity and debt securities 5 5 5 5 4 3 2
TO2 Intangible and tangible fixed assets 4 3 3 3
TO3 Deposits held, loans granted and other assets 12 12 12 12
TO4 Deposits held and loans granted at fair value
TOS5 Specific assets of insurance corporations and pension funds 3 2
TO6  Securitised assets 10
TO7 Equity and debt securities issued 8 2 8 1 4
TO8 Deposits and loans received, and other liabilities 9 9 9 9
TO9 Specific liabilities of insurance corporations and/or pension funds 6 1
DR T10  Financial derivatives 8 8 8 8 12 8 8
T11  Total overview 1 1 1 1
T12  Profit and loss account 1 1 4 3 2 1 1
1 1 1 1

50 43 67 46 4 2 1 1 17 19 10

DeNederlandscheBank /17

T13 Equity investment details 1

T14 Syndicated loans 2

T15 Securities lending 1

T16 IF shares or units issued, by holder 3

T17  Totals 1 1 1
]

EUROSYSTEEM



Forms for profiles for Inst. Investors (number of forms)
Type [Serie [rableseriesname | 1r | 1c | PF | oF1 [trsB[TurN| BALKev[oNB[DTC [MMF]

TO1 Holdings of equity and debt securities 5 5 5 5 4 3 2
TO02 Intangible and tangible fixed assets 3 3 3 4
TO3 Deposits held, loans granted and other assets 12 12 12 12
TO4 Deposits held and loans granted at fair value
TO5  Specific assets of insurance corporations and pension funds 3 2
TO6  Securitised assets 10
TO7 Equity and debt securities issued 2 8 1 8 4
TO8 Deposits and loans received, and other liabilities 9 9 9 9
TO9  Specific liabilities of insurance corporations and/or pension funds 6 1
S TI0  Financial derivatives 8 8 8 8 12 8 8
T11  Total overview 1 1 1 1
T12  Profit and loss account 1 4 3 1 2 1 1
1 1 1 1

43 67 46 59 4 2 1 1 17 19 10

DeNederlandscheBank /18

T13 Equity investment details 1

T14  Syndicated loans 2

T15 Securities lending 1

T16  IF shares or units issued, by holder 3

T17  Totals 1 1 1
]
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Two types of forms (assets/liabilities)

* Forms without dimensions, all instruments are individually shown (closed y-axis)

T0C

T 02.04 - Software produced in-house and other fixed assets excluding real estate

Assets [ positions

Position at the
beginning of the
guarter (excl.
accrued interest)

Changes during the guarter

Postion at the end

Transactions

Revaluation

Increase in assets

Decrease in assets

Exchange rate

Price changes

Other changes

Rectifications

of the gquarter (excl.
accrued interest)

(transaction value) | (transaction valug) changes
010 020 030 040 050 060 070 080
Software preduced in-house owned 010
Other fixed a=sets (tangible fixed azzets and inventories, excluding 020
redl estate) owned
Operational lease (right-of-use) of Seftware produced in-house 030
Operational lease (right-of-use) of other fixed assets (tangible ficed 040

assets and inventories, excluding real estate)

+ Forms for which instruments and dimensions have to be selected through dropdown menu and if necessary copied in new

line (open y-as)

TOC

T 01.03 - Holdings of unlisted shares and other equity issued by affiliated non-resident parties

Assets

Posttion at the:
beginning of the
quarter (market

Changes during the quarter

Position at the end

Transactions

Revaluation

Other changes
(market value}

Rectifications.

of the quarter
(market value)

value) Purchases Sales (transaction | Operational result | Dividend declared Exchange rate Price changes
(transaction valug) valug) (gross) changes
Instrument and Country of Sector of the Relation to (v} 020 030 040 050 080 oro 030 030 100
Assets counterparty counterparty counterparty
Classification
Unlisted shares Afghanistan Non-financial Parent company
v corporations
s

EUROSYSTEEM




Overview form (for profiles IF, IC, PF and

OFI)

TOC T 11.01 - Overview reported data - Closing balance book value - Explanations
Positien at the Net transactions Revaluations Other changes Rectifications Positien at the end | Position at the end Explanation
beginning of the ofthe quarter of the quarter (bock
guarter valug)
010 020 030 040 050 060 o070 080

Assets 0 ! ( ( ( 0 K (Abstract}

Intangible fixed 010

assets

Tangible fixed 020

assets (exclreal

estate)

Real estate 030

Shares (excluding 040

sharesiunits of

Investment funds) A

Other equity 050

Investment funds 080 \

shares/units

Debt securities o7

Loans 020

Trade credit and 050

advances granted

Other accounts 100

receivable

(excluding accrued

interest on balance

sheet tems)

Currency, 110

Transferable

deposits and other

deposits

Claims of pension 120

funds on pensicn

managers

Financial derivatives 130

Non-life insurance 140

technical reserves

Accrued interest 150

Total assets 160
Total assets - Total liabilities 310

DeNederlandscheBank
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Left: shown for Assets and
Total assets — Total Liabilities

Gray cells: amounts entered on

(other) forms

« Calculated and prefilled in Excel
input templates from detail forms
and form itself

+ Calculation rules in separate file on
website

Add own book values (carrying
amounts) in column c070

Explanation in column c080

if 'other changes' or

'rectifications’

« if c060 - c070> 100 min or (> 5 miIn
and 5% of c060)

« ifr310> 5% of r160

- for other major or relevant changes
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Profile IFSB

+ Two types of forms on a quarterly basis: ownership and balance sheet total

+ Ownership form depending on the holder type

» Holder IC, IF and PF from the Netherlands (website DNB and ECB for register information)

Liabilities

Position at the

Changes during the guarter

Dividend amount
paid during the

— . P quarter

beginning of the Transactions Revaluation Other changes Rectifications. of the quarter (excl.

quarter (excl
accrued interest) Issuance or inflow | Buyback or cutflow Exchange rate Price changes
{amount raised} (amount paid} changes

Instrument and Sector of the Name 010 020 030 040 050 060 070 080
Azszets counterparty counterparty
Classification
Nen-MMF investment|Mon MMF investment |Open

fund sharesfunits

funds

+ 2) Holder from the Netherlands except IC, IF and PF

Position at the
beginning of the
quarter (excl.
accrued interest)

lz=ui
[an

Instrument and
Assets
Classification

Sector of the
counterparty

(]

Non-MMF investment | Mon-financial

fund sharesiunits

corporations

DeNederlandscheBank

EUROSYSTEEM

3) Holder abroad

Position at the
beginning of the
guarter (excl.
accrued interest)

Instrument and
Azzets
Classification

Country of
counterparty

0o

Nen-MMF investment
fund shares/units

Afghanistan
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Profile IFSB

« Balance sheet total on quartely basis in stead of annual

Position at the end
of the quarter
010

Balance 010
zheet total

DeNederlandscheBank / 22
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Form series profile TURN

IiiIIIIIIIIIiiiiiHiiiiiiIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIiiiiillll
TURN

T12. 07 01 Profit and loss account - Turnover goods and services

T12 07.02 Profit and loss account - Turnover licenses

Reporting institutions: Captive financial institutions and money lenders (S.127).

* Separate reporting obligation (next to OFI only for S.127 reporting institutions)
* TURN obligation criteria for S.127 reporting institutions entails > EUR 100 million in goods, service and licenses

TURN

transactions (sum of receipts and payments)

Submission deadline: 30 calendar days after the end of the reporting quarter.

DeNederlandscheBank /23
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Form sets for profile TURN

TOC

\T 12.07.01 - Profit and loss account - Turnover goods and services

Debit amount

Credit amount

Profit and loss item Country of Relation to 010 020
counterparty counterparty
Goods Afghanistan Affiliates
TOC T 12.07.02 - Profit and loss account - Turnover licenses

Debit amount

Credit amount

Profit and loss item

Country of
counterparty

010

020

Franchises and trademarks licensing fees

Afghanistan

DeNederlandscheBank
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Debit: Receipts

Credit: Payments

Both forms have a
drop down menu
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Validations (‘assertions’), all and profiles Inst. Investors

All profiles

mrmm

TO1-TOS

T02.02, T02.03 14 14
T10 12 12
T11 and detail form(s) 94 94
T11 15 15
T12 23 8 31
T13 2 2 4
T14 4 4 8

T16 3 3
Total | 151 123 274

See worksheet ‘assertions’ in taxonomy file
DNB MES DPM dictionary and annotated templates 2.0.0

DeNederlandscheBank

EUROSYSTEEM

Profiles Institutional Investors

-mzmma
T01 TO9

T10 8 8
T11 and detail form(s) 44 44
T11 15 15
T12 4 2 6
T13 1 1 2
T16 3 3
total | e 6 127
Profile IC ERROR  WARNING Total
TO1-TO9 73 73
T10 8 8
T11 and detail form(s) 59 59
T11 15 15
T12 4 2 6
T13 1 1 2
Total | 8 771 163
-mm
T01 T09 51
T10 8 8
T11 and detail form(s) 44 44
T11 15 15
T12 3 2 5
T13 1 1 2
Total 63 62 125
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Validations profiles IF, IC and PF together by type

T01-TO9

Reconciliation assets and reconciliation liabilities
Reconciliation interest

T10

Reconciliatie financial derivatives

T11 met detailformulier(en)

Main items in overview for assets and liabilities in
'positions', 'other changes' and 'rectifications' must
be equal to total of detail forms

T12

Explanation if 'other costs' of 'other income'
completed

Result' items must be equal to the parts

Total costs and total revenues must be equal to
sub items

T13

The percentage of equity investment must be
between 0 and 100.

All fields must be completed

T16

Reconciliation assets and reconciliation liabilities

DeNederlandscheBank
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75
54
21

11

70

70

75
54
21

70

70
17

N

W wWwR R

T11

Explanation if difference between end positions of total
assets and total liabilities from detail forms in overview >
5%

Explanation when difference at end position of main items
in overview between book value and total of detail forms
> 100 min or both > 5 min and > 5%

Explanation in overview per main item if 'other changes' of
'rectifications' are not zero

If difference for end positions between total assets and
total liabilities in overview resulting from detail forms >
2%

The item 'total assets minus total liabilities' in overview
must for 'positions at end', 'other changes' and
'rectifications' be equal to the subtraction of the items
'total assets' and 'total liabilities' in overview

Total assets and total liabilities of 'positions at end', 'other
changes' and 'rectifications' in overview must be equal to
total of the sub items in overview

Total assets must be equal to total liabilities for book
values

15

15
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Validations profile IFSB by type

Tseries _________[ERROR WARNING [rotal |
3

T16 3

Reconciliation investment fund shares or units
issued 3

3
fotal ___________| 3 [ 3

DeNederlandscheBank
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Validations (‘assertions’), all and profile OFI

All profiles Profile OFI
mm&m m
TO1-TO9 T01-TO9

T02.02, T02.03 14 14 T02.02, T02.03 14 14
T10 12 12 T10 8 8
T11 and detail form(s) 94 94 T11 and detail form(s) 62 62
T11 15 15 T11 15 15
T12 23 8 31 T12 4 2 6
T13 2 2 4 T13 1 1 2
T14 4 4 8 Total | 93 80 178
T16 3 3

Total | 151] 123 274

See worksheet ‘assertions’ in taxonomy file
DNB MES DPM dictionary and annotated templates 2.0.0

DeNederlandscheBank / 28
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Validations profile OFI by type

T01-T09

Reconciliation assets and reconciliation liabilities
Reconciliation interest

T02.02, T02.03

Total increase/decrease for each 'intangible fixed
asset by geography' must be equal to total

T10

Reconciliation financial derivatives

T11 and detail form(s)

Main items in overview for assets and liabilities in
'positions’, 'other changes' and 'rectifications' must
be equal to total of detail forms

T12

Explanation if 'other costs' of 'other income'
completed

Result' items must be equal to the parts

Total costs and total revenues must be equal to
sub items

Ti3

The percentage of equity investment must be
between 0 and 100.

All fields must be completed

DeNederlandscheBank
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71
46
25
14

14

62

62

71
46
25
14

14

62

62

T11

Explanation if difference between end positions of total
assets and total liabilities from detail forms in overview >
5%

Explanation when difference at end position of main items
in overview between book value and total of detail forms
> 100 min or both > 5 min and > 5%

Explanation in overview per main item if 'other changes' of
'rectifications' are not zero

If difference for end positions between total assets and
total liabilities in overview resulting from detail forms >
2%

The item 'total assets minus total liabilities' in overview
must for 'positions at end', 'other changes' and
'rectifications' be equal to the subtraction of the items
'total assets' and 'total liabilities' in overview

Total assets and total liabilities of 'positions at end', 'other
changes' and 'rectifications' in overview must be equal to
total of the sub items in overview

Total assets must be equal to total liabilities for book
values

15
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Deadlines for submission profiles Inst. Investors

(in yellow)

IF 15th business day
ic 30th calendar day
PF 30th calendar day
OFI See distinction by sector below
17th business da
Fve 5.125.1) (15th business d;ly from reporting on the first quarter of 2024)
Other
(S.125.2, S.126 en 30th calendar day
S.127)
TURN 30th calendar day
BAL 30th calendar day
IFSB 15th business day
KEY 30th calendar day
DNB 15th business day
DTC 15th business day
MMF 15th business day

DeNederlandscheBank

EUROSYSTEEM
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Deadlines for submission profiles OFI, TURN and BAL

(in yellow)

IF 15th business day
i 30th calendar day
PF 30th calendar day
OFI See distinction by sector below
17th business da
Fve (5.125.1) (15th business d;ly from reporting on the first quarter of 2024)
Other
(S.125.2, S.126 en 30th calendar day
S.127)
TURN 30th calendar day
BAL 30th calendar day
IFSB 15th business day
KEY 30th calendar day
DNB 15th business day
DTC 15th business day
MMF 15th business day

DeNederlandscheBank

EUROSYSTEEM
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PUBLIC

Program

3. Method of submission via DLR

DeNederlandscheBank / 32
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Use of Digital Reporting Portal

Topics
1. Were can I find information about DLR?
2. Use of Digital Reporting Portal - Digitaal Loket Rapportages (DLR)
3. How do I use the Excel submission templates?
4. Validation reports
5. Key-information MESRAP via DLR
6. Support and test period

DeNederlandscheBank

EEEEEEEEEEE
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Information about DLR via www.dnb.nl

< C @

@ https;//www.dnb.nl/en/login/dir s U © E = 2

DeNederlandsche! News Vv

EUROSYSTEEM

Publications Vv Themes v Sector information v Research Statistics O, .’. \ 1))) NL

DNB.nl > Digital Reporting Portal

Digital Reporting Portal

DeNederlandscheBank

EUROSYSTEEM

The Dutch acronym DLR stands for Digitaal Loket Rapportages, our new
Digital Reporting Portal. We use the DLR to host the supervisory and
statistical reports web services.

DLR is available 24/7.

For technical support you can contact DNB's ICT Service Desk on working
days from 8:00 am to 6:00 pm. We reserve the right to shut down DLR for
maintenance purposes in exceptional cases. Unless the issue is highly urgent,
we will post an announcement on the DLR's Disruptions and maintenance
page.

Read about Digital Reporting Portal

- Information and documentation -  Statistical reporting

- XBRL als gegevensstandaard - Disruptions and maintenance

- Supervisory reports - Support

PUBLIC
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Click on button ‘Log in DLR’ and select your e-Herkenning

service provider

DeNederlandscheBank

EUROSYSTEEM

CEiHerkenning

Choose how to log in

‘You wish to log in to De Nederlandsche Bank N.V.
for Portaalfunctie. To do this you need an
authentication method of at least level of assurance
8

(€ /3 /4]

\P\ease make your choice v

Remember my choice

Cancel

If you don’t have an authentication method yet,
please go to the eHerkenning website for more
information

Made possible by Connectis B.V., recognized
provider of eHerkenning.

Co-financed by the European Union
Connecting Europe Facility

Reconi {voorheen CreAim)
Z login

PUBLIC
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Via service provider: fill in username and password

Examples login screens:

Eiderkenning

Authenticatie ten behoeve van: De Nederlandsche Bank
M.

Authenticatie ten behoeve van: De
Nederlandsche Bank N.V.

Gebrui(ersnaa'n:l |

Wachtwoord: | |

Gebruikersnaam: || |
INLOGGEN Wachtwoord: | |
Wachtwoord vergeten?

Inloggen
Gebruik een certificaat om te authenticeren [EH4)

Wachtwoord vergeten?

Annuleren | English

Gebruik een certificaat om te authenticeren (EH4

e LOGIN

De Zekere keuze voor een betrouwbare toegang

Terug naar de eHerkenningsmakelaar
Meer informatie

English

DeNederlandscheBank

EUROSYSTEEM

PUBLIC
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PUBLIC

With appropriate loggin the authorization will be shown

N DIGIDENTITY

Gemachtigd

Ukuntvoor [naam rapporteur]

m Annultrcn

de dienst Portaalfunctie bij De Nederlandsche Bank N.V. gebruiken.

Afterwards the DNB reporting services will be available

S DIGIDENTITY

Selecteer diensten

Welke diensten wiltunamens ~ [naam rapporteur] bij De Nederlandsche Bank N.V. gebruiken:

[] DNB Rapportages

Alles - Geen

Mark “"DNB Rapportages” and click on “"Next”

DeNederlandscheBank / 37
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PUBLIC

DLR shows all reporting obligations

Legraed b s Feparting on bebalt of
rokifications. (B My dataly Loag ot —

MederlandscheBar

TURDAWLTIEA

Digital Reporting Portal ==

Repaning cllgatsng

Reporting obligations

Hide (Wters B
Search
TEST_MESRAP =
Fllter o fleld Walie Optiang
: [ v sea | a ooty | o cear | O 0 |
Hegearl Frequendy Peshod M, fnsted SLedus Sipn. Mebaies b5 o
Expacled
TEST_MESRAR-[C Coadhog baals  31-00-30011 -1 m

Showing 110 1 of 1 enbries v l n yew l

DeNederlandscheBank / 38
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After selecting the specific obligation: ‘Create draft’

DNBPUBLIC

Ligged in as reporting on behalf of
Maotifications E My details Log out - Mederlands
DeNederlandscheBank
EUROSYSTEEM
Digital Reporting Portal | © Heed help? |

Reporting abligations

¥ou have 15 unread notifications. Click here to read the notifications

Reperting obligations X

TEST_MESRAP-IC (31-03-2021)

[ e | 10-04- 2021 1 311-03-2021 Op ad hee basis

TEST_Macro-Economic Statistics- Profile IC

Mo draft has been oreated yet. Click the button above to create a draft.

DeNederlandscheBank
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When using alternative template:

DeNederlandscheBank

EUROSYSTEEM

- download template
- upload file (next screen)

Siageed b il fingertife] o Esphull of

hotfications i) Hydetsls  Logowt IS heederlands

reMederlandscheBa

ELRCSYSTEEM

Digital Reporting Portal

Reperting cbligations

woin unee 15 wnnesd notifications, Click here Lo nead Uhe nolifcations
Fapaorting obgations [Eat]

TEST_MESRAP-IC (31-03-2021)

Choose file by using the

o 0-04-2001 ; Co #d hac b Windows select screen
@ open X
AIT'Er native Sul‘]mISSI onin E:':':EI « v 1 > DNB9ESS4 > HA\ » MESREP N ) £ Search MESREP
phliaation & S possible to Kl in a0 Excel ternplate which then can B submnged
Organize * New folder Bz~ [N 0
TEST_Mascro-Ecorsmic SEatistics- Profile 1T ~ ~ -
I piBsEY Name Date modified Type
_J 3D Objects ﬁ MESv2.0.0_ic_example.xlsx 18-5-2021 11:03 Microsoft B
[ Desktop
SUDMLSSIDH m ¥ Downloads
= [ HA v L >
File name: | [Anfiies ¢ v
Report files Open Cancel
File Extensions  Mame

e B
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DeNederlandscheBank

EUROSYSTEEM

Upload file

L in as FEpOTIG on bashall of
m T e =

ELSCEYSTEEM

Digital Reporting Portal =

ReEparting olgatiGnd

Fapbing chiization [ETE0)
TEST_MESRAP-IC (31-03-2021)

e 10-04-3001 i 11-03-301 Op a4 hes basly

Alternative submission in Excel

For this Lt'-.lj.'.r an It is possible to fill in an Excel termnplate which then can be submitted.

TEST_Mbcro-Eoonormic Statistics- Profile 1C

Submission EEEN
=

Report files

File Fatensions Mame

NERL Kb, xi5x MESY2.0.0_ic_exampile.xsx 20894 f m

DNBPUBLIC
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If the upload is succesfull : click on button ‘Submit” ...

DeNederlandscheBank

EUROSYSTEEM

eMederlandscheBa

FUSDERTEE

Digital Reporting Portal

Reparting obligations

repodting on behall of

Lo ot == hobcailaneds

Rapoieg obgatans [
TEST_MESRAP-IC (31-03-2021)

= B-0ud- 2021 1 31-03-2001

Alternative submission in Excel

For this abligation it & possible to fill inoan Excel template which then can be submitted.

TEST_Macro-Economic Statistics- Profils [C

Submission P
et |

Report fles
Fila Extensions  Mame

XBRL wbrl, xlew MESV2.0.0_ic_examiple. mdsx
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After using the button ‘Submit’ you will see a screen with your
contact-information. This information should be completed.

Contactgegevens voor deze levering

Uw gegevens
Naam U.W. Naam

E-mail u.w.naam@uwdomein.nl

Telefoon 0612345678

+ Aanleveren

After this you get a confirmation the submission has been received by
DNB and will be validated.

Your submission has been received 20-05-2021 at
18:08:20

The submission will now be validated. You will receive a notification about the
results of this validation.

« Continue

DeNederlandscheBank / 43
EUROSYSTEEM




After submitting the report is validated in DLR

In the screen “"Report obligations” the status will be shown.

TEST_MESRAP-IC Op ad hoc basis  31-03-2021 1 30-04-2021
No blocking errors: status "Completed”

TEST_MESRAP-IC Op ad hoc basis ~ 31-03-2021 1 30-04-2021
In case of blocking errors : status “"Not accepted by DNB”

TEST_MESRAP-IC Op ad hoc basis  31-03-2021 1 30-04-2021 ey

The reporting obligation will stay "Open” . Without interference of DNB a new
submission can be made.

DeNederlandscheBank

EEEEEEEEEEE

/ 44



Example TOC (Table Of Contect) for submission template

DeNederlandscheBank

EUROSYSTEEM

A B © D
1 http://www.dnb.nl/xbrl/fws/dnb-nr/mes-2021-01/2021-01-31/mod/ofi
2
3 Default Aspect
4 |category value
5 |Peried Start  |2020-01-01
G PericdEnd  [2020-12-31
7 | identifier Legalldentifier20Pos
g |Scheme |hilpistandards.so.orgfiso/17442
g |Currency EUR
-
1
12 Table of Contents
13 [No table description required
14 A T01.01 T 01.01 - Holdings of listed shares and investment fund shares or units Enter ‘positive’ or "negative’
15 7] T01.02 T 01.02 - Holdings of listed shares issued by non-residents - Operational result Enter ‘positive’ or "negative’
€] 101.03 T 01.03 - Holdings of unlisted shares and other equity issued by affiliated non-resident e "
16 parlies Enter ‘positive’ or ‘negative’
] 101.04 T 01.04 - Holdings of unlisted shares and other equity issued by non-affiiated parties Enter ‘positive’ or ‘negative
17 (resident and non-resident)
18 E 101.05 T 01.05 - Holdings of debt securities Enter ‘positive’ or ‘negative!
19 % T 02.02 - Intangible fixed assets - Specification Enter ‘positive’ or ‘negative!
20 6] T 02.03 - Intangible fixed assets - Specification - Transactions by geography Enter ‘positive’ or "negative’
21 ] T 02.04 - Software produced in-house and other fixed assets excluding real estate Enter ‘positive’ or "negative’
22 €] 102.05 T 02.05 - Real estate Enter ‘positive’ or ‘negative’
23 Fio T03.01 T 03.01 - Currency (cash amounts) Enter ‘positive’ or ‘negative!
24 P T03.02 T 03.02 - Transferable deposits (bank accounts) held with resident banks Enter ‘positive’ or "negative’
75 P T03.03 T 03.03 - Transferable deposits (bank accounts) held with non-resident banks Enter ‘positive’ or "negative’
26 Fi3 T03.04 T 03.04 - Other deposits held with resident banks Enter ‘positive’ or ‘negative]
27 Fia T03.05 T 03.05 - Other deposits held with non-resident banks Enter ‘positive’ or ‘negative’
28 [i5 T03.08 T 03.06 - Reverse repurchass agresments Enter ‘positive’ or ‘negativef
29 K3 T03.07 T 03.07 - Given cash collateral related to derivatives Enter ‘positive’ or ‘negative]
30 ni7 T03.08 T 03.08 - Consumer credit and residential mortgages granted Enter ‘positive’ or ‘negative]
31 Fis T03.09 T 03.08 - Other loans granted Enter ‘positive’ or ‘negative!
32 Fig T03.10 T 03.10 - Trade credit and advances granted Enter ‘positive’ or ‘negative!
33 [20 T02.11 T 0311 - Claims of pension funds on pension managers Enter ‘positive’ or ‘negative]
2] 103.12 T 03.12 - Other accounts receivable (excluding accrued interest on other balance sheet B o
o tom) Enter ‘positive’ or negative
35 2 T 06.01 - Securitised intangible fixed assets excluding software produced in-house Enter ‘positive’ or "negative’
B3 T 06.02 - Securitised software produced in-house and other fixed assets excluding real e "
6 cstate Enter ‘positive’ or ‘negative’
K Eorre ~nenn =

T

Set 'filing indicator' in
column 'required' to
'positive’' if data has
been entered on the
relevant form and if not
to 'negative’.
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Example form with open Y-axis and list box

A B c D E F G H 1 J K L M N o P
1 TOC T 03.08 - Consumer credit and residential mortgages granted
2
3 Essets | postions Interest
4 Position at the Changes during the quarter Position at the end | Position of accrued Changes during the quarter Position of accrucd
5 "95'":‘”9’5“:‘9 Transactions Revaluation Other changes Rectifications, 5“""“:“?":9"'5‘ D‘”‘E’“‘ 5""(‘: Accrued nlerest | Received inlerest | Revaluation and ‘”‘E'i:‘ 5“”;”‘“'
quarter (zxc accrued imterest) | beginning of the o o & quarter
accrued interes) | Tease n assets | Decrease i assels | Exchange rate Frice changes. i EOEEDGET || GrTEaeEs || ChrEms
(transaction value) | (transaction value) changes
Instrument and Couniry of Original maturfty a10 0z0 030 040 050 080 070 020 050 100 110 120 130
Assets counterparty
7 |c
g [Consumer creat | - pnanistan <=1 year
P Consumer aredit
Residential mortgages
11

Key fields, these should contain unique combinations.

If duplicate combinations are submitted, the report will
be rejected when converting into xBRL!

DeNederlandscheBank

EUROSYSTEEM
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Example of T11.01 Overview Excel submission template ==«

DeNederlandscheBank

EUROSYSTEEM

E8

10

1
12
13

14

16

17

18

19
20
21
22

23
24

Fe =IF(TOCISD$70="positive";SUM(T02.05!3D:3D) - SUM(T02.05!3E:5E) + SUM(T06.03153G:5G) - SUM(T06.0315H:3H);"")
B [« D E F G H 1 J K
TOC T 11.01 - Overview reported data - Closing balance book value - Explanations
Fostion atthe | Nettransactions Revaluations Other changes Rectifications | Position at the end | Postion at the end Explanation
beginning of the ofthe quarter | of the quarter (book
quarter value)
010 020 030 140 050 080 070 020
Intangible ficed 010
assets
Tangible fxed 020
assets (excl real
estate)
Real estate 030
Shares (excluding 040
shares/units of
Investment funds)
Other equity 050
Investment funds. 060
shares/units
Debt securities 070
Loans 080
Trade credit and 080
advances granted
Other accounts 100
receivable
(excluding accrued
interest on balance
shest items)
Currency, 110
Transferable
depostts and other
depostts
Claims of pension 120
funds on pension
managers
Financial derivatives 130
Non-ife insurance 140
technical reserves
Accrued interest 150
|'rcm assets. 160
Own funds / captal 170
invested in limited
liabilty companizs
Third party interest 180
[investment fund 190
« T08.04 | T0805 | T0806 | T08.07 | T08.08 | T0809 | T10.0 T1002 | T1003 | T10.04 | T10.05 | T10.06 | T1007 | T10.08 | T11.01 | T O

The detailforms will be
aggregated automatically to
the overviewform in c010-
c060.

The calculation rules are
mentioned in the
formulabar.

The position at the end of
the quarter should be
reported manually in c070
as a final check of the
reported detail forms.
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DeNederlandscheBank

EUROSYSTEEM

Using validation reports

Logged in as reporting on behalf of

Notifications €50 My details Log out = Nederlands

DeNederlandscheBank

EUROSYSTEEM

Digital Reporting Portal
Reporting obligations

You have 27 unread notification:

Reporting obligations [FEEIEY

TEST_MESRAP-IC (31-03-2021)

o

21-05-2021 7 31-03-2021 0Op ad hoc basis

Alternative submission in Excel

For this obligation it is possible to fill in an Excel template which then can be submitted

& Download

TEST_Macro-Economic Statistics- Profile IC

Submission

Submission timestamp: 21-05-2021 301071036

Report files

File Extensions  Name

XBRL .xbrl,.xlsx MESV2.0.0_ic_example (142.04 KB) Submitted

PUBLIC
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Excel validation report in TOC

A B c D B F G

1 | http://www.dnb.nl/xbri/fws/dnb-nr/mes-2021-01/2021-01-31/mod/ofi
2
3 |Default Aspect Validation Results
4 |category value type ameunt
5 |Period Start |2020-12-31 XEBRL o
g |Period End  [2020-12-31 DIMENSION o
7 |Mdentifier Legalidentifier20Pos FR 2 m b d
g |Scheme hitp://standards.iso.org/iso/ 17442 FORMULA 10 ; N u e r Of u n pa sse
5 [Cameney e validation rules
10 |Language en
11
12 | Table of Contents
13 |Mo. table description reguired ERROR VIARNING
14 ] T01.01 T 01.01 - Holdings of listed shares and investment fund shares or units positive 15 \ﬂ\
15 ] T01.02 T 01.02 - Holdings of listed shares issued by non-residents - Operational resuft negative [1] o . -

] T01.03 T 01.03 - Holdings of unlisted shares and other equity issued by affiliated non-resident negative 0 0 ( M I n ” I 'u I I I) n ul I I ber Of
16 parties . . s

4 T01.04 T 01.04 - Holdings of unlisted shares and other eguity issued by non-affiiated parties negative 0 0 fle I d S | n VO | Ved I n
17 (resident and non-resident) i A 8
185 T01.05 T 01.0% - Holdings of debt securities negative 0 0 unpassed Valldatlon
19 % T02.02 T 02.02 - Intangible fixed assets - Specification negative [1] 0 . goe
20 4] T102.03 T 02.03 - Intangible fixed assets - Specification - Transactions by geography negative [1] 0 ru |es o n a speC|ﬂ C fo rl I I I
215 T02.04 T 02 04 - Software produced in-house and other fixed assets excluding real estate negative ) 0 h ere TO 1 0 1
22 ] T02.05 T 02.05 - Real estate negative 0 o 1
23 o 703.01 T 03.01 - Currency (cash amounts) negative [} 0
24 i1 T03.02 T 03.02 - Transferable deposits (bank accounts) held with resident banks negative 0 0
25 iz 103.03 T 03.03 - Transferable deposits (bank accounts) held with non-resident banks negative 0 0
26 (F) T103.04 T 03.04 - Other deposits held with resident banks negative o 0
27 Fia T03.05 T 03.05 - Other deposits held with non-resident banks negative o 0
28 Fis T03.06 T 03.06 - Reverse repurchase agreements. negative 1] 0
29 Fis T03.07 T 03.07 - Given cash collateral related to derivatives negative o 0
30 fi7 T03.08 T 03.08 - Consumer credit and residential mertgages granted negative [} 0
31 Az 103.09 T 03.09 - Other loans granted negative o 0
32 fig T03.10 T 03.10 - Trade credit and advances granted negative [ 0
33 0 T03.11 T 03.11 - Claims of pension funds on pension managers negative o o

51 T03.12 T 03.12 - Other accounts receivable (excluding accrued interest on other balance sheet

. negative ] 0

34 items}
35 122 T06.01 T 06.01 - Securitised intangible fixed assets excluding software produced in-house negative [1] 0

3 T06.02 T 06.02 - Securitised software produced in-house and other fixed assets excluding real "
36 negative 1] 0

estate
vy ey T = =
» TOC | T01.01 TO1. TO01.04 T01.05 T02.03 T02.04 T02.05 T03.0 T03.02 T03.03 T03

DeNederlandscheBank

EUROSYSTEEM
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Specification of error messages in form

A B C D E F G H 1 J K
1 |TOC T 01.01 - Holdings of listed shares and investment fund shares or units
2
3 Azzets Dividend amount
a Position at the Changes during the quarter Position at the eng | 'ECEived tlf-turing the
- o quarter
5 beginning of the Transactions. Revaluation Other changes Rectifications of the quarter
guarter (market market value) (market value)
value} Purchases Sales (transaction Exchange rate Price changes 3 ! L
6 ’ (transaction valug) valug) changes
7 010 020 030 040 050 060 070 050 030
- FATG_etmioog , Contextl6
g |Listed shares 0o 1.000.000,00 2.000.000,00 ,00 1.000.000,00 1.000.000,00 1.000.000,00 4.000.000.000,00 100.000,00
Investment fund 020 100.000,00
9 :n: rsegl E: unui‘tl 1.000.000,00 2.000.000,00 3\1 #1 - dnb_v0001 - b[2] P.OO 1.000.000,00 1.000.000,00 1.000.000,00

10

DeNederlandscheBank

EUROSYSTEEM

\-

|

The triangle at the top right
informs you about the line
concerned.

Please pay attention: if the error message indicates

something is missing, these cells are not colored red.
Only non-empty cells (no blanks) can be colored.
Nevertheless the empty cells could be the reason of the
error-message.

Cells which are filled
in and involved in the
validation-error are
colored red.
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10

1
12
13

14

16

17

18

19
20
21

Assets

Specification of error messages in Overview
form (i)

A B

C

D E F G H 1 1 K
T 11.01 - Overview reported data - Closing balance book value - Explanations
Position at the Net transactions Revaluations Other changes Rectifications Position at the end | Position at the end Explanation
beginning of the of the quarter of the guarter (book
quarter value)
r 010 020 030 040 050 060 070

080 /'

DeNederlandscheBank

EUROSYSTEEM

Intangible fixed 010 0.00 0,00 0.00 0,00 0.00 0,00

assels

Tangible fixed 0z0 0,00 0,00 0,00 0,00 0,00 0,00
assets (excl real

estate)

Real estate 030 0.00 0,00 0.00 0,00 0.00 0,00 0,00
Shares (excluding 040 1.000.000,00 -1.000.000,00 2.000.000,00,

shares/units of 1.000.000,00 1.000.000,00 4.000.000.000,00 |4.000.000,00
Investment funds)

Other equity 050 0,00 0,00 0,00 0,00 0,00 0,00 0,00
Investment funds 080 1.000.000,00 -1.000.000,00 2.000.000,00 1.000.000,00 1.000.000,00 0,00 4.000.000,00 |This is my explanatior
shares/units

Debt securities 070 0,00 0,00 0,00 0,00 0,00 0,00 0,00
Loans 080 000 0,00 0.00 0,00 0.00 0,00 0,00
Trade credit and 030 0,00 0,00 0,00 0,00 0,00 0,00 0,00
advances granted

Other accounts 100 0.00 0,00 0.00 0,00 0.00 0,00 0,00
receivable

(excluding accrued

interest on balance

sheet items)

Currency, 110 0,00 0,00 0,00 0,00 0,00 0,00 0,00
Transferable

deposits and other

deposits.

Claims of pension 120 0.00 0,00 0.00 0.00 0,00 0,00
funds on pension

managers

Financial derivatives 130 0,00 0,00 0,00 0,00 0,00 0,00 0,00
Non-life insurance || 140

technical reserves

Accrued interest 150 0,00 0,00 0,00 0,00 0,00
Total assets 160 2.000.000,00 -2.000.000,00 4.000.000,00 2.000.000,00 2.000.000,00 |4 0DO.0DD.000,00 £.000.000,00

PUBLIC

Other changes en
Rectifications should
be explained in c080.
The calculated closing
positions based on the
individual detail forms
together should be
relatively in line with
the book value
reported in c070.

Large differences
between c060 and
c070 need to be
explained in c080.
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Specification of error messages in Overview
form (ii

A B c D E F G H | ] K
1 (TOC T 11.01 - Overview reported data - Closing balance book value - Explanations
2
Position at the Met transactions Revaluations Other changes Rectifications Position at the end | Position at the end Explanation
beginning of the of the guarter of the guarter (book
3 quarter valug)
a o010 0zo0 030 040 050 060 070 80
22 |Liabilties
Cwn funds / capital 170 1.000.000,00 -1.000.000,00 2.000.000,0 4, 0 8.000.000,00
invested in limited T 1.000.000,00 1.000.000,00
23 liabilty companies
24 Third party interest 180 o.00 0,00 0,00 0,00 0,00 0,00 0,00 /
Investment fund 180 /
25 sharesiunits issued /
26 Provigions. 200 o.00 0,00 0,00 0,00 0,00 0,00 .00
37 Debt securities 210 0,00 0,00 0,00 0,00 0,00 0,00 / 0,00
Insurance technical 220
reserves (excluding
claims of pension
funds on pension
28 managers)
Claims of pension 230 0,00 0,00 0,00 0,00 0,00 0,00 0,00
funds on pension
29 managers
30 Loans 240 1.000.000,00 ~1.000.000,00 2.000.000,00 imumum 1.000.000,00 4.000.000,00 0,00 /
31 Deposits 250 o.00 0,00 0,00 0,00 0,00 0,00 0,00 /
Financial derivatives 260 0,00 0,00 0,00 0,00 0,00 0,00 0,00 /
32
Trade credit and 270 0,00 0,00 0,00 0,00 0,00 0,00 0,00
33 advances received
Other accounts. 280 o.00 0,00 0,00 0,00 0,00 0,00 0,00
payable (excluding
accrued interest on
balance sheet tems)|
34
35 Accrued interest 290 o.00 -100.000,00 100.000,00 0,00 0,00 /
36 Total liabilties 300 2.000.000,00 -2.100.000,00 4.100.000,00 2.000.000,00 2.000.000,00 8.000.000,00 2.000.000,00 /
37 | Total assets - Total liabilties 310 0,00 100.000,00 -100.000,00 0,00 0,00 0,00 !

DeNederlandscheBank

EUROSYSTEEM

3.992.000.000,00

PUBLIC

Other changes en
Rectifications must be
explained in c080.

Total assets and total
liabilities could differ
e.g. due to different
valuations. Major
differences (> 5%)
should be explained in
r310 c080. Smaller
differences (> 2%)
are only signaled.
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Validation results: message en formula

TocC

16
17
18
19
20
21
22
23
24

26

DeNederlandscheBank

EUROSYSTEEM

MESSAGE

Position at the end of the quarter is not equal to: position at the beginning of the quarter + purchases - sales + exchange r