


(rugging to provide reguiators the rignt answers?

1. Consolidate and 2. Validate . 4. Conduct
3. Send files to I :
aggregate data for templates to analysis on the
; . the regulator
reporting ensure compliance o data
Credit ) XBRL ECB/DNB

Local entities
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5. Clarify COREP / l
FINREP findings ®

I Credit institutions struggling with reporting face the risk of:
® a) Insufficientinsight in figures due to lack of time and difficulty to gain insight in CRD IV data
b) Inaccurate answers to the questions raised by the regulator

c) Inability to respond to the regulator in a timely manner

d) Reputational damage as a consequence of undetected data issues and weak clarifications




LURVE KEeps you one Step anead of regula

@ @ CuRve provides early @

CuRve validates data insight in potential queries:

Upload XBRL files in in accordance with the - Corep
KPMG tool CuRVe - Finrep
latest EBA standards
- NSFR
- LCR

«— Communication channel — HW”

CuRve enables @

institutions to pro-actively
comment on findings and
provide better and more
accurate answers to
regulators
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ANINSIGNES Inanomalies Within au min

1. Select the pre-configured analyses

Analysis 3b - Exposure
distribution per exposure class

Analysis 1: Comparison on C01.000R
C02.00

Analysis 2: Distribution of capital and
exposure

Analysis 3a: Risk Weights Distribution per
Exposure Class

Analysis 3b - Exposure
distribution per exposure class

Analysis 3c: Risk Weights per Exposure
Class

Analysis 4: Average Risk Weight per
Exposure Class

Analysis 5: Distribution of outflows and
inflows (per exposure class)

Analysis 6: Breakdown of Off-Balance
items

2. ldentify which anomalies require additional analysis

Risk weight: All « Column: All «

b0 =

€38.016
' @ €344.602
@ €603.616

£65.568

@ £77.447

@ =1.017.729
@ 901799

» Legend, Exposure class

. 1. Central government of central banks
2. Corporates
. 3. Institutions

' 4. Public sector entitles

. 5. ClU

Quarter: All =

003 =

€38.016
@ €344.602
@ €603.616

@ €65.568

N
Institutions
Value: €530.960,00

Panel options

Inspect this
Add to reading list

Add comment

Flag
@ Red
@ Orange
@ Green

bl =

L/

€38.016
@ ©344.602
@ €603.616

£65.568
@ £77.447
@ £1.017.729
@ 201799

See next
slide
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RESPOoNd accurately and timely 1o the regula

3. Establish trust and comfort with regulators

Overview Table SA Table IRB Comments

Risk weight: All + Column: All « Quarter: All =

by =

F%:

2003 #-

s}

@ £530.960

201602

@

L~

Table: SA, Risk weight View

Table: IRB, PD ratings

All ~

150%
100%
75%
50%
35%
20%
0%

Viow. BBB#BBB- v

AAAAA-
A1Bd = e  UY =
® BBB+/BBB-
BBE+/BB-
B+/B-
€25 643 €37.198 ECCHE
@ €500.813 @ £€616.340 =
S110.929 G1oa80s Q4 Q3 Q2 o Q4 Q3 Q2 Ot Q4 Q
@ €56.146 @ €87.561 2015 2014 2(
@ €1.033.264 @ £385519
@ €856.823 @ £1.445077 Latest comments
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