Definition Report 05/02/2007 11:29:51

ID _Bal Per Nil Type NS ArcRole Label/Name
Extended Link (SectionPDLGDANndSimpleRiskWeight)
2 | (String) p-ce CR EQU IRB (Domaine)
CREQUIRBDomain
3 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Montant initial
€ OriginalExposurePreConversionFactors
4 | (String) p-cm-cr domain-member Techniques de réduction du risque de crédit faisant I'objet d'une approche par substitution
CreditRiskMitigationTechniquesSubstitutionEffectsExposure
5 | T Monetary p-cm-cr domain-member Sdretés personnelles
UnfundedCreditProtectionGuarantees
6 | T Monetary p-cm-cr domain-member Dérivés de crédit non financés
UnfundedCreditProtectionCreditDerivatives
7 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Valeur exposée au risque
€ ExposureValue
8 | T Monetary p-cm-cr domain-member Dont éléments hors bilan
ExposureValueOfWhichOffBalanceSheetltems
9 I T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Montant des expositions pondérées
€ RiskWeightedExposureAmounts
10 | T dt:nonNegativeMonetaryltemTyp p-cm-ca domain-member Exigences de fonds propres au titre du risque de crédit
€ CreditRiskCapitalRequirements
11 | (String) p-cm-cr domain-member Pour mémoire
Memorandumltems
12 | T Monetary p-cm-cr domain-member Montant des pertes attendues
ExpectedLossAmount
13 | T dt:nonPositiveMonetaryltemType p-cm-cr domain-member Pour mémoire : ajustements de valeur et dépréciations collectives
MemorandumltemsValueAdjustmentsProvisions
14 | (SbGp: xbrldt:hypercubeltem) t-ce all SectionPDLGDANdSimpleRiskWeightHypercube (SectionPDLGDAndSimpleRiskWeightHypercube)
SectionPDLGDANdSimpleRiskWeightHypercube
15 Extended Link (SectionObligorGradeBreakdown)
16 Extended Link (SectionRiskWeightBreakdown)
17 | (String) p-ce CR EQU IRB (Domaine)
CREQUIRBDomain
18 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Montant initial
€ OriginalExposurePreConversionFactors
19 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Valeur exposée au risque
e ExposureValue
20 | T Monetary p-cm-cr domain-member Dont éléments hors bilan
ExposureValueOfWhichOffBalanceSheetltems
21 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Montant des expositions pondérées
€ RiskWeightedExposureAmounts
22 I T dt:nonNegativeMonetaryltemTyp p-cm-ca domain-member Exigences de fonds propres au titre du risque de crédit
€ CreditRiskCapitalRequirements
23 | (String) p-cm-cr domain-member Pour mémoire
Memorandumltems
24 | T Monetary p-cm-cr domain-member Montant des pertes attendues
ExpectedLossAmount
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25 | T dt:nonPositiveMonetaryltemType p-cm-cr domain-member Pour mémoire : ajustements de valeur et dépréciations collectives
MemorandumltemsValueAdjustmentsProvisions
26 | (SbGp: xbrldt:hypercubeltem) t-ce all SectionRiskWeightBreakdownHypercube (SectionRiskWeightBreakdownHypercube)
SectionRiskWeightBreakdownHypercube
27 Extended Link (ExcSimpleRiskWeightApproachTotalHypercube)
28 Extended Link (SectionPDLGDANndSimpleRiskWeightHypercube)
29 | (SbGp: xbrldt:hypercubeltem) t-ce SectionPDLGDANdSimpleRiskWeightHypercube
SectionPDLGDANdSimpleRiskW eightHypercube
30 | (SbGp: xbrldt:dimensionltem) d-cr hypercube-dimension CreditRiskDimension
CreditRiskDimension
31 | (String) d-cr dimension-domain Méthode de pondération simple
CreditRiskIRBEquitySimpleRiskWeightApproach
32 Extended Link (SectionObligorGradeBreakdownHypercube)
33 Extended Link (SectionTotalExposuresAndinternalModelsApproach)
34 I (String) p-ce CR EQU IRB (Domaine)
CREQUIRBDomain
35 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Valeur exposée au risque
e ExposureValue
36 | T Monetary p-cm-cr domain-member Dont éléments hors bilan
ExposureValueOfWhichOffBalanceSheetltems
37 | (SbGp: xbrldt:hypercubeltem) t-ce-fr notAll ExcTotallRBActionsHypercube (ExcTotallRBActionsHypercube)
ExcTotallRBActionsHypercube
38 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Montant des expositions pondérées
€ RiskWeightedExposureAmounts
39 | T dt:nonNegativeMonetaryltemTyp p-cm-ca domain-member Exigences de fonds propres au titre du risque de crédit
€ CreditRiskCapitalRequirements
40 I T dt:nonPositiveMonetaryltemType p-cm-cr domain-member Pour mémoire : ajustements de valeur et dépréciations collectives
MemorandumltemsValueAdjustmentsProvisions
41 | (SbGp: xbrldt:hypercubeltem) t-ce all SectionTotalExposuresAndinternalMlodelsApproachHypercube
(SectionTotalExposuresAndinternalModelsApproachHypercube)
SectionTotalExposuresAndInternalModelsApproachHypercube
42 Extended Link (ExcTotallRBActionsHypercube)
43 | (SbGp: xbrldt:hypercubeltem) t-ce-fr ExcTotallRBActionsHypercube
ExcTotallRBActionsHypercube
44 | (SbGp: xbrldt:dimensionltem) d-cr hypercube-dimension CreditRiskDimension
CreditRiskDimension
45 | (String) d-cr dimension-domain Actions IRB
CreditRiskIRBEquity
46 Extended Link (Default Link)
47 | (String) d-cr Risque de crédit (Domaine)
CreditRiskDomain
48 | (String) d-cr domain-member Total des exigences de fonds propres au titre du risque de crédit, de contrepartie, de dilution et de
réglement-livraison
CreditRiskTotal
49 (String) d-cr domain-member Approche standard
CreditRiskSA

(t-ce-fr) - http://www.banque-france.fr/fr/supervi/supervi_banc/reporting/corep/2007-06-30/t-ce-fr-2007-06-30

Page 2



Definition Report

05/02/2007 11:29:51

ID _Bal Per Nil Type NS ArcRole Label/Name
50 | (String) d-cr domain-member Risque de crédit, de Contrepartie et de Réglement-livraison en Approche Standard
CreditRiskSACreditCounterpartyCreditDelivery
51 | (String) d-cr domain-member Positions de titrisation en approche standard
CreditRiskSASecuritization
52 | (String) d-cr domain-member Originateur: total des expositions
CreditRiskSASecutizationOriginator
53 | (String) d-cr domain-member Investisseur: total des expositions
CreditRiskSASecutizationInvestor
54 | (String) d-cr domain-member Sponsor: total des expositions
CreditRiskSASecutizationSponsor
55 | (String) d-cr domain-member Approches notations internes du risque de crédit (IRB)
CreditRiskIRB
56 | (String) d-cr domain-member Approches IRB
CreditRiskIRBCreditCounterpartyCreditDelivery
57 | (String) d-cr domain-member Expositions affectées a des notes de débiteurs ou de lots: total
CreditRiskIRBCreditCounterpartyCreditDeliveryAssignedToObligorGradesPools
58 | (String) d-cr domain-member Classement prudentiel des expositions de financement spécialisé
CreditRiskIRBCreditCounterpartyCreditDeliverySpecializedLendingSlottingCriteria
59 | (String) d-cr domain-member Traitement alternatif des expositions d'opérations garanties par un logement et des
opérations de location financement sur un bien immobilier a usage profesionnel
CreditRiskIRBCreditCounterpartyCreditDeliveryAlternative TreatmentSecuredRealEstate
60 | (String) d-cr domain-member Traitement alternatif des expositions résultant d'opérations donnant lieu a la délivrance
d'espéces sans réception des titres, des devises ou des produits de base ou inversement.
CreditRiskIRBCreditCounterpartyCreditDeliveryFreeDeliveriesApplyingRiskWeights
61 | (String) d-cr domain-member Risque de dilution (total des créances achetées)
CreditRiskIRBCreditCounterpartyCreditDeliveryDilutionRisk TotalPurchasedReceivables
62 | (String) d-cr domain-member Actions IRB
CreditRiskIRBEquity
63 | (String) d-cr domain-member CreditRiskIRBEquityPD-LGDApproach
CreditRiskIRBEquityPD-LGDApproach
64 | (String) d-cr domain-member Méthode de pondération simple
CreditRiskIRBEquitySimpleRiskWeightApproach
65 | (String) d-cr domain-member Méthodes des modéles internes
CreditRiskIRBEquitylnternalModelsApproach
66 | (String) d-cr domain-member Positions de titrisation en approche notations internes
CreditRiskIRBSecuritization
67 | (String) d-cr domain-member Originateur: total des expositions
CreditRiskIRBSecuritizationOriginator
68 | (String) d-cr domain-member Investisseur: total des expositions
CreditRiskIRBSecuritizationInvestor
69 | (String) d-cr domain-member Sponsor: total des expositions
CreditRiskIRBSecuritizationSponsor
70 | (String) d-cr domain-member Autres actifs ne correspondant pas a des obligations de crédit
CreditRiskIRBOtherNonCreditObligationAssets
71 | (String) d-rw Pondération (Domaine)

RiskWeightDomain
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72 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 0%
RiskWeightOPercent
73 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 10%
RiskWeight10Percent
74 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 20%
RiskWeight20Percent
75 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 35%
RiskWeight35Percent
76 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 50%
RiskWeight50Percent
77 | (SbGp: d- d-rw domain-member dont expositions faisant I'objet d'arriérés de paiement
W;/iRiSkWeithBreakdOWHDomai RiskW eight50PercentOfWhichPastDue
n
78 | (SbGp: d- d-rw domain-member dont expositions ne bénéficiant pas d'une évaluation externe de crédit
W;liRiSkWeightBreaKdOWHDomai RiskWeight50PercentOfWhichWithoutCreditAssessment
n
79 (SbGp: d- d-rw domain-member dont opérations relatives a des contrats de location financement sur un bien immoblier a usage
rw:RiskWeightBreakdownDomai professionnel
n) RiskWeight50PercentOfWhichSecuredByCommercialRealEstate
80 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 70%
RiskWeight70Percent
81 | (SbGp: d- d-rw domain-member dont expositions relevant de la catégorie "solide"
W;/iRiSkWeithBreakdOWHDomai RiskW eight70PercentOfWhichCategory1
n
82 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 75%
RiskWeight75Percent
83 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 90%
RiskWeight90Percent
84 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 100%
RiskWeight100Percent
85 | (SbGp: d- d-rw domain-member dont expositions faisant I'objet d'arriérés de paiement
rv;liRiSkWeightBreakdownDomai RiskWeight100PercentOfWhichPastDue
n
86 | (SbGp: d- d-rw domain-member dont expositions ne bénéficiant pas d'une évaluation externe de crédit
W;’: RiskWeightBreakdownDomai RiskWeight100PercentOfWhichWithoutCreditAssessment
n
87 (SbGp: d- d-rw domain-member dont préts immobliers ou location financement sur un bien immoblier
rv;/:RiskWeightBreakdownDomai RiskWeight100PercentOfW hichSecuredByCommercialRealEstate
n
88 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 115%
RiskWeight115Percent
89 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 150%
RiskWeight150Percent
90 | (SbGp: d- d-rw domain-member dont expositions faisant I'objet d'arriérés de paiement
rv;/:RiskWeightBreakdownDomai RiskWeight150PercentOfWhichPastDue
n
91 (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 190%
RiskWeight190Percent
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92 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 200%
RiskWeight200Percent
93 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 250%
RiskWeight250Percent
94 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 290%
RiskWeight290Percent
95 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 370%
RiskWeight370Percent
96 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member Autres ponderations
OtherRiskWeights
97 Extended Link (SectionTotalExposuresAndinternalModelsApproachHypercube)
98 | (SbGp: xbrldt:hypercubeltem) t-ce SectionTotalExposuresAndinternalMlodelsApproachHypercube
SectionTotalExposuresAndIinternalModelsApproachHypercube
99 | (SbGp: xbrldt:dimensionltem) d-cr hypercube-dimension CreditRiskDimension
CreditRiskDimension
100 | (String) d-cr dimension-domain Actions IRB
CreditRiskIRBEquity
101 | (String) d-cr dimension-domain Méthodes des modéles internes
CreditRiskIRBEquitylnternalModelsApproach
102 Extended Link (SectionProhibitedltems)
103 | (String) d-hh ProhibiteditemsPlaceholder
ProhibitedltemsPlaceholder
104 | (String) p-cm-ca domain-member Elements communs CA (Domaine) (cm-ca)
CommonCAltemsDomain
105 | (String) p-cm-cr domain-member Eléments communs états risques de crédit (domaine) (cm-cr)
CommonCRItemsDomain
106 | (SbGp: xbrldt:hypercubeltem) d-hh all ProhibitingHypercube
ProhibitingHypercube
107 | (SbGp: xbrldt:dimensionltem) d-hh hypercube-dimension NullDimension
NullDimension
108 Extended Link (SectionRiskWeightBreakdownHypercube)
109 | (SbGp: xbrldt:hypercubeltem) t-ce SectionRiskWeightBreakdownHypercube
SectionRiskWeightBreakdownHypercube
110 | (SbGp: xbrldt:dimensionltem) d-rw hypercube-dimension Pondération (Dimension)
RiskWeightDimension
111 | (String) d-rw dimension-domain Pondération (Domaine)
RiskWeightDomain
112 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 190%
RiskWeight190Percent
113 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 290%
RiskWeight290Percent
114 | (SbGp: d-rw:RiskWeightDomain) d-rw domain-member 370%
RiskWeight370Percent
115 | (SbGp: xbrldt:dimensionltem) d-cr hypercube-dimension CreditRiskDimension

CreditRiskDimension
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116 | (String) d-cr dimension-domain Méthode de pondération simple
CreditRiskIRBEquitySimpleRiskWeightApproach
117 Extended Link (ce)
118 | (String) p-ce CR EQU IRB (Domaine)
CREQUIRBDomain
119 | (String) p-cm-cr domain-member Echelle de notations internes
InternalRatingSystem
120 I T Pure p-cm-cr domain-member Probabilité de défaut (PD) correspondant a une note de débiteurs ou a un lot
PdAssignedObligorGradePool
121 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Montant initial
€ OriginalExposurePreConversionFactors
122 | (String) p-cm-cr domain-member Techniques de réduction du risque de crédit faisant I'objet d'une approche par substitution
CreditRiskMitigationTechniquesSubstitutionEffectsExposure
123 | (String) p-cm-cr domain-member UnfundedCreditProtection
UnfundedCreditProtection
124 | T Monetary p-cm-cr domain-member Saretés personnelles
UnfundedCreditProtectionGuarantees
125 I T Monetary p-cm-cr domain-member Dérivés de crédit non financés
UnfundedCreditProtectionCreditDerivatives
126 | (String) p-cm-cr domain-member SubstitutionExposureCRM
SubstitutionExposureCRM
127 | T dt:nonPositiveMonetaryltemType p-cm-cr domain-member SubstitutionExposureCRMTotalOutflows
SubstitutionExposureCRMTotalOutflows
128 I T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member SubstitutionExposureCRMTotallnflows
e SubstitutionExposureCRMTotallnflows
129 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member ExposureCRMSubstitutionEffectsPreConversionFactors
€ ExposureCRMSubstitutionEffectsPreConversionFactors
130 | T Monetary p-cm-cr domain-member ExposureCRMSubstitutionEffectsPreConversionFactorsOfWhichOffBalanceSheetltems
ExposureCRMSubstitutionEffectsPreConversionFactorsOfWhichOffBalanceSheetltems
131 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Valeur exposée au risque
€ ExposureValue
132 | T Monetary p-cm-cr domain-member Dont éléments hors bilan
ExposureValueOfWhichOffBalanceSheetltems
133 I T Pure p-cm-cr domain-member LGD moyenne
ExposureWeightedAveragelLgd
134 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Montant des expositions pondérées
€ RiskWeightedExposureAmounts
135 I T dt:nonNegativeMonetaryltemTyp p-cm-ca domain-member Exigences de fonds propres au titre du risque de crédit
€ CreditRiskCapitalRequirements
136 | (String) p-cm-cr domain-member Pour mémoire
Memorandumltems
137 | T Monetary p-cm-cr domain-member Montant des pertes attendues
ExpectedLossAmount
138 | T dt:nonPositiveMonetaryltemType p-cm-cr domain-member Pour mémoire : ajustements de valeur et dépréciations collectives
MemorandumltemsValueAdjustmentsProvisions
139 Extended Link (cm-cr)
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140 | (String) p-cm-cr Eléments communs états risques de crédit (domaine)
CommonCRItemsDomain
141 | T dt:nonPositiveMonetaryltemType p-cm-cr domain-member Techniques de réduction du risque de crédit modifiant le montant de I'exposition (Cvam) (-)
CreditRiskMitigationTechniquesAffectingAmountExposureFundedCreditProtection
142 | T dt:nonPositiveMonetaryltemType p-cm-cr domain-member Valeur exposée au risque des positions déduites des fonds propres (-)
DeductedOwnFunds
143 | T dt:nonPositiveMonetaryltemType p-cm-cr domain-member Protection de crédit financée
FundedCreditProtection
144 | T dt:nonPositiveMonetaryltemType p-cm-cr domain-member SubstitutionExposureCRMTotalOutflows
SubstitutionExposureCRMTotalOutflows
145 | (String) p-cm-cr domain-member SyntheticSecuritizationsCreditProtectionSecuritisedExposuresTotalOutflows
SyntheticSecuritizationsCreditProtectionSecuritisedExposuresTotalOutflows
146 I T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member 0%
€ ConversionFactorOPercent
147 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member >0% And <=20%
€ ConversionFactorBetween0OAnd20Percent
148 I T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member >20% And <=50%
€ ConversionFactorBetween20And50Percent
149 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member >50% And <=100%
€ ConversionFactorBetween50And100Percent
150 | (String) p-cm-cr domain-member Répartition de la valeur de I'exposition totalement ajustée pour les éléments hors bilan en
fonction des facteurs de conversion
BreakdownFullyAdjustedExposureValueOffBalanceSheetltemsConversionFactors
151 | T Monetary p-cm-cr domain-member Dérivés de crédit non financés
UnfundedCreditProtectionCreditDerivatives
152 | (String) p-cm-cr domain-member Techniques de réduction du risque de crédit faisant I'objet d'une approche par substitution
CreditRiskMitigationTechniquesSubstitutionEffectsExposure
153 | T Monetary p-cm-cr domain-member Montant des pertes attendues
ExpectedLossAmount
154 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member ExposureCRMSubstitutionEffectsPreConversionFactors
€ ExposureCRMSubstitutionEffectsPreConversionFactors
155 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Valeur exposée au risque
€ ExposureValue
156 I T Pure p-cm-cr domain-member LGD moyenne
ExposureWeightedAveragel.gd
157 I T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Protection de crédit financée
€ CreditRiskMitigationTechniquesSubstitutionEffectsExposureFundedCreditProtection
158 | T Monetary p-cm-cr domain-member Saretés personnelles
UnfundedCreditProtectionGuarantees
159 | (String) p-cm-cr domain-member Echelle de notations internes
InternalRatingSystem
160 | (String) p-cm-cr domain-member Pour mémoire
Memorandumltems
161 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Montant notionnel de protection conservé ou racheté
e NotionalAmountRetainedRepurchasedCreditProtection
162 | T Monetary p-cm-cr domain-member Dont résultant du risque de contrepartie

OfWhichArisingCounterpartyCreditRisk
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163 I T Monetary p-cm-cr domain-member ExposureCRMSubstitutionEffectsPreConversionFactorsOfWhichOffBalanceSheetltems
ExposureCRMSubstitutionEffectsPreConversionFactorsOfWhichOffBalanceSheetltems
164 | T Monetary p-cm-cr domain-member Dont éléments hors bilan
ExposureValueOfWhichOffBalanceSheetltems
165 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Montant initial
€ OriginalExposurePreConversionFactors
166 I T Pure p-cm-cr domain-member Probabilité de défaut (PD) correspondant a une note de débiteurs ou a un lot
PdAssignedObligorGradePool
167 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Montant des expositions pondérées
€ RiskWeightedExposureAmounts
168 | (String) p-cm-cr domain-member Positions de titrisations
SecuritisationPositions
169 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Valeur exposée au risque des positions faisant I'objet de pondérations
€ SubjectRiskWeights
170 | (String) p-cm-cr domain-member SubstitutionExposureCRM
SubstitutionExposureCRM
171 | (String) p-cm-cr domain-member Titrisations synthétiques: protections de crédit sur les expositions titrisées
SyntheticSecuritizationsCreditProtectionSecuritisedExposures
172 I T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Montant initial
€ TotalAmountSecuritisedExposuresOriginated
173 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Total des exigences de fonds propres avant application du plafond
€ TotalCapitalRequirementsBeforeCAP
174 | (String) p-cm-cr domain-member UnfundedCreditProtection
UnfundedCreditProtection
175 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Protection de crédit non financée (Ga)
€ CreditRiskMitigationTechniquesAffectingAmountExposureFundedCreditProtectionUnfundedCreditProtectionAdjustedValu
es
176 I T dt:nonPositiveMonetaryltemType p-cm-cr domain-member Protection de crédit non financée(Ga)
SyntheticSecuritizationsCreditProtectionSecuritisedExposuresUnfundedCreditProtectionAdjustedValues
177 | T dt:nonPositiveMonetaryltemType p-cm-cr domain-member Pour mémoire : ajustements de valeur et dépréciations collectives
MemorandumltemsValueAdjustmentsProvisions
178 I T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member MemorandumltemCapitalRequirementsOutflowsSecuritisationsExposureClasses
€ MemorandumltemCapitalRequirementsOutflowsSecuritisationsExposureClasses
179 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member Valeur de I'exposition totalement ajustée (E*)
€ FullyAdjustedExposureValue
180 | T dt:nonNegativeMonetaryltemTyp p-cm-cr domain-member SubstitutionExposureCRMTotallnflows
€ SubstitutionExposureCRMTotallnflows
181 Extended Link (cm-ca)
182 | (String) p-cm-ca Elements communs CA (Domaine)
CommonCAltemsDomain
183 | T dt:nonNegativeMonetaryltemTyp p-cm-ca domain-member Exigences de fonds propres au titre du risque de réglement-livraison
€ SettlementRiskCapitalRequirements
184 I T dt:nonNegativeMonetaryltemTyp p-cm-ca domain-member Exigences de fonds propres au titre du risque opérationnel
€ OperationalRiskCapitalRequirements
185 | T dt:nonNegativeMonetaryltemTyp p-cm-ca domain-member Exigences de fonds propres au titre du risque de marché

e

MarketRiskCapitalRequirements
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186 | T dt:nonNegativeMonetaryltemTyp p-cm-ca domain-member Exigences de fonds propres au titre du risque de crédit
€ CreditRiskCapitalRequirements
187 | T dt:nonNegativeMonetaryltemTyp p-cm-ca domain-member Exigences de fonds propres relatives a la régle du quart des frais généraux
€ CapitalRequirementsRelatedFixedOverheads
188 | T dt:nonNegativeMonetaryltemTyp p-cm-ca domain-member Autres exigences de fonds propres et exigences transitoires
€ OtherTransitionalCapitalRequirements
189 I T Monetary p-cm-ca domain-member Exigences de fonds propres
CapitalRequirements
190 | T Monetary p-cm-ca domain-member Surplus (+) /Déficit (-) de fonds propres
SurplusDeficitOwnFunds
191 I T Monetary p-cm-ca domain-member SurplusDeficitOwnFundsTakinglntoAccountSupervisoryReviewProcess
SurplusDeficitOwnFundsTakingIntoAccountSupervisoryReviewProcess
192 I T Monetary p-cm-ca domain-member Total des fonds propres pour le calcul du ratio de solvabilité
TotalOwnFundsSolvencyPurposes
193 | T Monetary p-cm-ca domain-member Total des fonds propres de base pour le calcul du ratio de solvabilité

TotalOriginalOwnFundsGeneralSolvencyPurposes
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