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Balance Sheet Planning release 6.1
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® Support for Forecast Data Load
¢ Support for Early Redemption
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1

Balance Sheet Planning Overview

About Oracle Financial Services Balance Sheet Planning

The Oracle Financial Services Balance Sheet Planning application is a packaged
web-based application built on top of Hyperion Planning and Essbase. It is designed to
enable financial institutions to budget or forecast a full balance sheet and associated
interest income and interest expense. The provision of balance sheet and net interest
margin planning capability, when combined with existing Hyperion Planning
functionality for fee and expense planning and process management, results in a
complete and comprehensive planning solution for financial institutions. The high level
features in this release of Balance Sheet Planning include:

* C(Calculation of future projected cash flows for balance sheet products, including
output of comprehensive balance, interest income/expense and interest rate data
elements

®  Output of cash flow data for the current book of business separate from future new
business volume cash flows, with aggregation to total balance sheet account level

* Provision of broad balance sheet product support
¢ Creation of budgets or forecasts in denominated and/or functional currencies

* Provision of data entry/driver calculation tools to assist users with driver data
generation

e Employment of market interest rate based pricing, where new add volumes and
repricing balances are priced at spreads to market interest rate indices.

Many additional capabilities are planned for future releases of the Balance Sheet
Planning application. Very significant planned feature additions include (but are not
limited to):

® Support for planning off balance sheet products, such as interest rate swaps
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* Provision of funds transfer pricing capabilities, integrating with and leveraging the
existing Oracle Financial Services Funds Transfer Pricing engine. This functionality
includes a full set of cash flow and non-cash flow based Transfer Pricing
methodologies, as well as the ability to generate transfer pricing adjustments such
as liquidity premiums, pricing incentives and other adjustments

e Provision of two-way integration with the Oracle Financial Services Asset Liability
Management application.

Integration with Hyperion Planning

This release of the Balance Sheet Planning application is certified for use with Hyperion
Planning release version 11.1.1.3.0, using Classic Administration functionality available
in Planning. Existing integration with the Hyperion Planning application and
functionality includes:

¢ Delivery of a predefined, integrated Balance Sheet Planning data model

* Provision of data synchronization with the optional Hyperion Capital Asset and
Workforce Planning modules

e Usage of existing Hyperion Planning functionality for centralized administrative
functions, including functions such as dimension and hierarchy management,

scenario and version management and user administration.

® Incorporation of Hyperion Planning process and data form related features,
including:

e Task lists and workflow notifications

¢ Budget status tracking by Planning unit
® Supporting Detail

e Cell Text/Annotations

e Off-line Excel-based planning support (Smart View)

¢ Usage of the powerful Hyperion Planning reporting capabilities

Data Model Highlights

The Balance Sheet Planning application is delivered with many predefined components
that are installed on top of Hyperion Planning and Essbase, and also includes a
relational database component that is specific to Balance Sheet Planning.

The application includes the following types of pre-defined metadata objects that are

1-2 Oracle Financial Services Balance Sheet Planning (OFSBSP) User Guide



installed during implementation:

¢ Dimensions and Dimension Members

¢ Dimension Member Attributes

e Hyperion Web Forms, with Predefined Menus
®  SmartLists

e Business Rules

® Sequences

* Import Rule Files

e Global Variables

e Substitution Variables

e User Defined Functions

* Application Settings

e User Variables

® Custom Java Forms (that interact directly with the BSP relational database)

The Balance Sheet Planning relational database data model includes metadata and data
components necessary to run the application's cash flow engine, which operates in the
relational database and is used to generate future cash flow data for the current book of
business and new business volumes recorded in future time periods.

The custom Java forms mentioned earlier are used to create metadata and business rule
based assumptions necessary to generate future cash flow data. Tasks of this nature
include items such as definition of market interest rate codes, creation of interest rate
scenarios and custom payment, repricing and behavior patterns, and so on. Such
information is then loaded into Hyperion Planning and Essbase using functions
provided with Balance Sheet Planning, making the information available for usage in
standard data forms and for viewing by analysts interacting with the system.

The Balance Sheet Planning relational data model also includes a set of instrument or
customer account tables designed to hold contractual information for individual loans,
investments, deposits and borrowings on the institution's books at the start of a
planning or forecast horizon. The tables are loaded with account records reflecting
point in time snapshots of balance, origination, payment, pricing and maturity
attributes that are periodically extracted from bank accounting systems, and that
support cash flow generation using the Balance Sheet Planning cash flow engine. The
individual account tables generally provide for loading data at a product family level,
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such as:

e Commercial Loans
e Consumer Loans

e Credit Cards

¢ Investments

* Borrowings

¢ Term Deposits

e and soon.

Integration with Oracle Financial Services Analytics Applications

The Oracle Financial Services Balance Sheet Planning application is just one of many
analytical applications that are part of the Oracle Financial Services Analytics
Applications (OFSAA) family of products providing solutions for financial services
institutions. The Balance Sheet Planning application includes current and planned
integration with data model and data components underlying the Oracle Financial
Services Asset Liability Management, Funds Transfer Pricing and Profitability
Management applications.

When a financial services institution purchases other OFSAA applications in addition to
Balance Sheet Planning, the customer account table data mentioned earlier is shared
across Balance Sheet Planning and the other OFSAA applications, enabling usage of the
same source data. A management ledger table where historical general ledger data and
certain OFSAA application processing results are stored (such as funds transfer pricing
results) is also shared. The historical management ledger data can be loaded into
Planning/Essbase, making it available to system users as background information when
preparing a budget or forecast. Several types of metadata and business rule definitions
are also shared between the applications as well. For example, market interest rate code
definitions and historical interest rate data are shared in an integrated installation, such
that the information only requires definition and loading once during implementation.

Balance Sheet Planning and Hyperion Planning Data Model
Synchronization

Dimensions, dimension members and dimension hierarchies exist and are maintained
on a dual basis, with data and metadata stored in the traditional Hyperion Planning
tables as well as in the Balance Sheet Planning data model. This supports and leverages
usage of standard dimension based functionality available in Hyperion Planning within
the Balance Sheet Planning module, as well as the execution of the Balance Sheet
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Planning cash flow engine in the Balance Sheet Planning relational database. The
Balance Sheet Planning application delivers predefined functionality to create and
maintain synchronization of dimension information in both places. Information on
metadata synchronization can be found in Chapter -Metadata Synchronization , page
16-1 of this user guide.

Dimensions requiring member definition at implementation, including the Entity, Chart
of Account and Strategy dimension members, can be created or imported into Balance
Sheet Planning using Hyperion Planning dimension management functionality. When
metadata synchronization is performed, the dimension member data is loaded into the
Balance Sheet Planning relational database for use by the cash flow engine. If desired,
dimension members for these dimensions can be sourced from the applications
infrastructure underlying the OFSAA applications in an integrated installation. In that
circumstance, the metadata synchronization processes can also be used to load the
dimension members and hierarchies into Hyperion Planning from the Balance Sheet
Planning database.

The remainder of this chapter summarizes Balance Sheet Planning plan type usage and
dimensionality.

Plan Types and Usage

Plan Type: BSP

Balance Sheet Planning uses three Hyperion application Plan Types — BSP, Rates and
Core. The usage and dimensionality of each plan type is summarized as follows.

Usage: Collection, processing and storage of balance and net interest margin cash flow
projections, and associated non interest income and expense.

Dimensionality: The BSP plan type is dimensioned by the following dimensions:

e Scenario
* Version

* Year

e Period

e Account
¢ Currency
* Entity

e Strategy

e Attribute Value
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e Chart of Accounts
e Custom Dimension Custom 1

e Custom Dimension Custom 2

Plan Type: Rates

Usage: Collection and storage of scenario data used in generating budget and/or
forecast results, including:

*  Maturity Mix Assumption Scenarios
* Interest Rate Scenarios

* Exchange Rate Scenarios

¢ Economic Indicator Scenarios

Dimensionality: The Rates plan type is dimensioned by the following dimensions:

e Scenario

* Version

® Year

e Period

e Currency

¢ Entity

e Chart of Accounts
* Strategy

e  Mix Breakout

e Rate Element

e Assumption

o Term Point

e Custom Dimension Custom 1

e  Custom Dimension Custom 2
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Plan Type: Core

Usage: The Core plan type is used by the Balance Function provided with Balance Sheet
Planning.

Dimensionality: The Core plan type is dimensioned by the following dimensions:

e Scenario

e Version

e Year

e Period

e Account

¢ Currency

e Entity

e Strategy

e Attribute Value

e Chart of Accounts
¢ Custom Dimension Custom 1

e  Custom Dimension Custom 2

Predefined Dimensions

Predefined dimensions utilized by the Balance Sheet Planning application along with a
brief description of their usage are outlined in this section. The dimension name,
description, plan type usage and additional notes are provided for each dimension,
along with indication of whether the dimension is a standard or a custom Hyperion
Planning dimension.

Dimension: Account

Hyperion Standard/Custom Dimension: Standard
Plan Type Usage: BSP, Core

Description: Standard Hyperion Account dimension and usage for storage of cash flow
engine driver data and calculation results.

Additional Notes:
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® BSP Accounts — This node level member has three types of predefined data
elements:

¢ TFinancial Elements — Driver data and financial measures produced by the
Balance Sheet Planning application

* Balance Financial Elements — Calculation results produced and stored by the
Balance Function

¢ Delinquency Elements —

¢ Expense Elements — Percentages used to calculate non performing asset
balance sheet account related expenses

¢ (lassification Elements — Future use — non performing asset flow modeling
drivers

Dimension: Entity

Hyperion Standard/Custom Dimension: Standard
Plan Type Usage: BSP, Rates, Core

Description: Standard Hyperion Entity dimension and usage. Dimension members
represent different organizational units or responsibility centers in the organization

Additional Notes:

® BSP Entities — This predefined dimension member is intended for
use as top-level Entity hierarchy node, and is referenced in certain
pre defined data forms as seeded dimension member selection.
Entity hierarchies to be used in the application can be uploaded
underneath this top node-level dimension member, (with
controlled analyst user access) and data forms used as delivered.

¢ Other dimension members are defined during implementation.

Dimension: Scenario

Hyperion Standard/Custom Dimension: Standard
Plan Type Usage: BSP, Rates, Core, Wrkforce, Capex

Description: Standard Hyperion dimension and usage. Distinguishes between Actual,
Forecast, Budget data, and so on. The Scenario dimension works in tandem with the
Version dimension to uniquely identify a Balance Sheet Planning set of results, such as
1st Pass Forecast or Approved Budget, where 1st Pass and Approved are Version
dimension members, and Forecast and Budget are Scenario dimension members.

1-8 Oracle Financial Services Balance Sheet Planning (OFSBSP) User Guide



Dimension: Version

Hyperion Standard/Custom Dimension: Standard
Plan Type Usage: BSP, Rates, Core, Wrkforce, Capex

Description: Standard Hyperion dimension and usage. Distinguishes between different
passes or versions of a plan or forecast scenario. The Version dimension works in
combination with the Scenario dimension to uniquely identify a Balance Sheet Planning
set of results, such as 1st Pass Forecast or Approved Budget, where 1st Pass and
Approved are Version dimension members, and Forecast and Budget are Scenario
dimension members.

Dimension: Year

Hyperion Standard/Custom Dimension: Standard
Plan Type Usage: BSP, Rates, Core, Wrkforce, Capex
Description: Standard Hyperion dimension and usage.

Additional Notes: Members are created during installation.

Dimension: Period

Hyperion Standard/Custom Dimension: Standard
Plan Type Usage: BSP, Rates, Core, Wrkforce, Capex
Description: Standard Hyperion dimension and usage.

Additional Notes: Dimension members include quarterly and monthly periods.

Dimension: Chart of Account

Hyperion Standard/Custom Dimension: Custom
Plan Type Usage: BSP, Rates, Core

Description: Dimension members represent the various balance sheet products and
non-interest income or non-interest expense planning or forecast line items.

Additional Notes:

¢ BSP_COA - This predefined dimension member is intended for use as top-level
Chart of Accounts hierarchy node, and is referenced in certain pre defined data
forms as seeded dimension member selection. Chart of Account hierarchies to be
used in the application can be uploaded underneath this top node-level dimension
member, (with controlled analyst user access) and data forms used as delivered.

¢ Other dimension members are defined during implementation.
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Dimension: Strategy

Hyperion Standard/Custom Dimension: Custom
Plan Type Usage: BSP, Rates, Core

Description: Dimension members represent different internal strategies under
consideration for inclusion in a budget or forecast. Financial values can be entered or
generated by specific strategy (in combination with other dimension members) such
that the impact of specific strategies can be easily quantified and reviewed in reports,
after which they can be approved or rejected.

Additional Notes: A simple hierarchy with one lowest level dimension member is
delivered with the application, defined under the BSP_Strategies folder.

e BSP_Strategies
e Strategy Total Rollup

e Momentum

The predefined BSP_Strategies dimension member is intended for use as top-level
Strategy hierarchy node, and is referenced in certain pre defined data forms as seeded
dimension member selection. Strategy hierarchies to be used in the application can be
uploaded underneath this top node-level dimension member, (with controlled analyst
user access) and data forms used as delivered.

Additional Strategy dimension members can be defined during implementation or
during preparation for starting a budget or forecast cycle. New lowest level members
and additional node level dimension members should be added under the
Strategy_Total Rollup dimension member.

Dimension: Currency

Hyperion Standard/Custom Dimension: Custom
Plan Type Usage: BSP, Rates, Core

Description: Dimension Members representing standard ISO currency codes are
predefined in the application.

Additional Notes: A custom currency dimension is used in Balance Sheet Planning
instead of the native Hyperion Planning currency dimension, in order to create cash
flow projections for multiple denominated currencies within any entity dimension
member.

Dimension: Assumption

Hyperion Standard/Custom Dimension: Custom

Plan Type Usage: Rates
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Description: Dimension identifies specific interest rate, currency rate, economic
indicator and maturity mix scenarios that are associated with a budget scenarios or
versions.

Additional Notes: The following dimension member folders are predefined:

® Interest Rate Scenario

* Currency Rate Scenario

¢  Economic Indicator Scenario
* Maturity Mix Scenario

Interest rate, currency rate and economic indicator scenarios are created in Master
Maintenance. Metadata Synchronization for Flat — Custom dimensions creates
corresponding dimension members in Hyperion Planning.

Maturity Mix Scenario dimension members are created in Hyperion Planning. Metadata
Synchronization for Flat — Custom dimensions adds the dimension members in the
Balance Sheet Planning relational database.

Important: Maturity Mix Scenario dimension members must not exceed
5-digits in length.

Dimension: Attribute Value

Hyperion Standard/Custom Dimension: Custom
Plan Type Usage: BSP, Core

Description: The Attribute Value dimension is used to specify attributes of the
Scenario, Version and Chart of Account dimensions.

Additional Notes: The following dimension member folders are predefined:

e Scenario Attributes
e Version Attributes

e Chart of Account Attributes

Dimension: Mix Breakout

Hyperion Standard/Custom Dimension: Custom
Plan Type Usage: Rates

Description: Predefined Mix Breakout dimension values act to break a future period
New Add Volume into smaller pieces for cash flow processing. Each Mix Breakout is
treated as a separate new add volume using the maturity mix assumptions defined for
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each breakout. The lower level cash flows produced by the cash flow engine are
aggregated to the total New Add Volume level for the Chart of Account dimension
member being processed, prior to output by the cash flow engine and load of the data
to Essbase.

Additional Notes: There are ten predefined members of the Mix Breakout dimension
included under a the Mix node level member. The predefined dimension members are
called Mix 1, Mix 2 , Mix 3...Mix 10.

Dimension: Rate Element

Hyperion Standard/Custom Dimension: Custom
Plan Type Usage: Rates

Description: The Rate Element dimension is used to capture and store maturity mix
assumptions through the usage of Mix Element dimension members, and forecasted
interest rate, currency rate and economic indicator data using the Interest Rate Codes,
Economic Indicators and To Currency dimension members.

Additional Notes: Predefined node level dimension members' group assumptions by
type:

e Mix Elements

¢ Interest Rate Codes
¢ Economic Indicators
¢ To Currency

Interest rate codes and economic indicators are created in Master Maintenance.
Metadata Synchronization for Flat — Custom dimensions creates corresponding
dimension members in Hyperion Planning.

Dimension: Term Points
Hyperion Standard/Custom Dimension: Custom

Plan Type Usage: Rates

Description: The Term Point dimension identifies yield curve term points defined for
each Interest Rate Code created in the application.

Additional Notes: Interest rate codes and their associated term points are defined at
implementation in Master Maintenance. Metadata Synchronization for Flat — Custom
dimensions creates the corresponding Term Point dimension members in Hyperion
Planning.

Dimension: Custom 1 and Custom 2

Hyperion Standard/Custom Dimension: Custom
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Plan Type Usage: BSP, Rates and Core

Description: Custom 1 and Custom 2 are custom dimensions added for the user to use
them as per his requirement. These are hierarchical dimensions.
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Master Maintenance Overview

Overview
Performing Master Maintenance functions is the starting point for using the Balance
Sheet Planning module. The Master Maintenance Data Form is used by the Budget
Administrator to access Custom User Interfaces that are used to define parameters and
rules utilized by the Balance Sheet Planning cash flow engine, and to synchronize
certain data and metadata between cash flow engine tables and Hyperion Planning.
This chapter will review the following application components:
¢ Logging into the application.
® Accessing the Master Maintenance data form and the following menu items:
¢ Assumption Forms
* Metadata Synchronization
® Smart List
¢ Hierarchical Dimensions
¢ Flat-Standard Dimensions
¢ Flat-Custom Dimensions
¢ Populate Product-Instrument Table Mapping
Prerequisites

Chart of Account, Entity, Custom 1, and Custom 2 Dimension Members are created and
synchronization between Hyperion Planning and the Balance Sheet Planning Financial
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Services Data Model has been performed. For information on dimension member
synchronization, see Metadata Synchronization, page 16-1.

Logging Into Balance Sheet Planning

1. Go to the login page of the Hyperion Planning application.

[
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2. Enter the Balance Sheet Planning Administrator's User Name and Password for the
Application and click Log On button.
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Accessing the Master Maintenance Form and Menu ltems

1. Under BSP folder, the Administrative and Analyst Activities folders will appear.
On clicking Administrator activities, one set of forms to be displayed, then select
Master Maintenance.
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Right Click on the data form just preceding the Use "Right-Click to Access
Assumptions Forms" message to display the list of available menu items.
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To access the list of available custom forms, select the Assumption Forms menu
item. The following screen is displayed.
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Data Form Description
1. Confiquration
2. Rate Management.
Interest Rates
Currencies
Currency Rates
Economic Indicators
3. Cach Flow Endine Preferences
4. Time Bucket Definition
5. Cash Flow Edits
6. Patterns
Payment Patterns
Repricing Patterns
Behavior Patterns
7. Forecast Rates
Interest Rate Scenario
Currency Rate Scenario
Economic Indicator Scenario

8. Prepavment for Current Position

9. Prepavment Models
10. Transfer Pricing Rule
11, sdjustment Rule

Instructions
iew
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4. Click the appropriate form name to begin working with the custom form. Each of
the custom forms seen earlier is discussed in detail in following chapters of this user

guide:
¢ Configuration Ul
L]
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Rate Management, including sections on Interest Rates, Currencies, Currency

Rates and Economic Indicators, page 4-1
Cash Flow Engine Preferences, page 5-1

Time Bucket Definitions, page 6-1

Cash Flow Edits, page 7-1

Patterns:

¢ Payment Patterns, page 8-1
* Repricing Patterns, page 9-1

* Behavior Patterns, page 10-1

Forecast Rates, including sections on Interest Rate Scenarios, Currency Rate
Scenarios and Economic Indicator Scenarios, page 11-1

Prepayments for Current Position, page 13-1
Prepayment Models, page 14-1

Funds Transfer Pricing, page 15-1

Adjustment Rule

Note: Rollovers are not yet functional and are planned for a future



release.

Note: The URL for the Assumption Forms menu item needs to be
updated at the time of implementation in the Properties section of
the Edit Menu Items — Assumption Forms interface. If the list of
Assumptions Forms does not appear when the menu item is
selected, this implementation task may not have been completed.
For more information, see the installation manual of Balance Sheet
Planning.

5. To access Metadata Synchronization functions delivered with Balance Sheet
Planning, select the Metadata Synchronization menu item.

‘Administrakar Actvities - Master Mankenance

Use Right-Click to Access &

Edi v
Adjust v
Show Change History
Fiker

Andlyze
New Ad Hae Grid
ey Cortert
Select Al

A business rule is associated with each of the following menu items that will
modify Smart List and Dimension XML files created during the Metadata
Synchronization process.

e  SmartList
A business rule, BSP_SmartList_Synch, executes a java function that updates
SmartList XML files.

e Hierarchical Dimensions
A business rule, BSP_HierDim_Synch, executes a java function that populates
hierarchical dimensions into the Financial Services Data Model.

e Flat- Dimensions
A business rule, BSP_Flat_StdDim_Sync, executes a java function that populates

standard dimensions into the Financial Services Data Model.

¢  Flat Custom Dimensions
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A business rule, BSP_Flat_CustDim_Sync, executes a java function that updates
custom dimension XML files.

For more details on the preceding functions and the metadata synchronization
process, see Metadata Synchronization, page 16-1.

6. To access additional Setup Tasks delivered with Balance Sheet Planning, select the
Populate Product- Instrument Table Mapping menu item.

Admiistrator Activities - Master Maintenance
Folders

+16 Foms

Use Right-Clck bo Acces:

Analyze

New Ad Hoc Grid
‘Apply Context
Select all

msin Forms
Bl
test

Business Rules fo Master Maintenance
<Caleulate Form - Master Maintenance>

* Populate Product- Instrument Table Mapping

A business rule, BSP_Product_Instrument, is associated with this menu item.
The purpose of the Product to Instrument Table Mapping procedure is to scan
all instrument tables (FSI_D_xxxx) holding current position data and populate a
mapping table ("FSI_M_PROD_INST_TABLE_MAP") with a listing of Chart of
Account dimension members that exist within each instrument table. When you
select Chart of Account dimension members for which you want to generate
current position cash flows, the ensuing process refers to this mapping table to
identify the instrument tables to include in the process.

It is recommended that this procedure be executed after every instrument table
data load to ensure that mappings are up to date.

Master Maintenance Form Details

The Master Maintenance data form has been created using the Manage Data Forms
feature available in Hyperion Planning on the BSP Plan Type. The Row, Column, Page
and Point of View Dimensions are hidden on the form.

A message "Use Right-Click to Access Assumption Forms" appears on the Master
Maintenance data form instead of the standard grid. The message is entered in the
Other Options tab against the Message for data forms with no data field in the Display
Properties during the creation of the data form. The Balance Sheet Planning
Administrator can modify this message if wanted using the Manage Data Form feature.
The Grid is not displayed by using the Suppress Missing Data option for both the Row
and Column Dimension Properties, which is checked along with the Suppress Missing
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Blocks option for the Row Dimension Property.

Seeded Dimension Member Selection on the Data Form.

Dimension View Dimension Name Description
Column AttributeValue No Attribute Value
Row Chart of Account No Chart of Account
Point of View Entity No Entity

Point of View Period BegBalance

Point of View Account No Financial Element
Point of View Currency No Currency

Point of View Scenario No Scenario

Point of View Version No Version

Point of View Strategy No Strategy

Point of View Year No Year

Point of View Custom 1 No Custom1

Point of View Custom 2 No Custom?2
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Configuration Ul

Instructions for Configuration

The Configuration Ul lists all the seeded configuration parameters

The following values are provided against each configuration parameter with respect to
Variable Name and Description.

SERVICEPROVIDER - Value should be IP address /Machine name and port where
Application Provider Service is running in the format : For example:
10.184.108.128:13083

DBSERVERNAME - Value should be IP address /Machine name where the
Financial Services Data Model database instance is running in the format For
example:. 10.184.108.111

SID - Value should be Financial Services Data Model Service ID /instance name
running on the machine as specified in DBSERVERNAME parameter.

PORTNO - Value should be Financial Services Data Model Service ID /instance
listening port number for the instance as specified SID parameter.

USERNAME - Value should be the Financial Services Data Model user name.
PASSWORD - Value should be the Financial Services Data Model password.

DSNNAME - Value should be the system DSN name configured for ODBC.

Example
FSDM

SERVERNAME - Value should be the IP address / Machine name and port where
Essbase server is running in the format : For Example: 10.184.108.128:1425

ESSUSER - Value should be the Essbase user name for the server as mentioned in
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SERVERNAME parameter.

e ESSPWD - Value should be the Essbase password for the server as mentioned in
SERVERNAME parameter.

e LCMDirName - Value should be the staging folder name where user has exported
the Hyperion metadata through shared services (LCM).

e LCMDirPath - Value should be the staging folder path where user has exported the
Hyperion metadata through shared services (LCM).

¢ FirstYr - Value should be the starting year of active time bucket in system.
* EndYr - Value should be more than 5 years plus year mentioned in FirstYr.

e CurrMonth - Value should be the month till which actual data is available in
financial year.

® StartPeriod - Value should be starting month of the financial year.

¢ EndPeriod - Value should be ending month of the financial year.
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Rate Management - Managing Currencies

Overview

and Interest Rates

Rate Management is a comprehensive utility enabling you to manage currencies, yield
curves, and interest rate & currency exchange rate data with a high degree of security
and control. Rate Management also allows you to maintain economic forecasts such as
GDP growth, inflation rates, or unemployment projections that may provide your users
with additional information behind your projections for interest rates, exchange rates,
or new business growth.

Historical rate data obtained from Rate Management is utilized within all of the
Enterprise Performance Management (EPM) applications (OFSAA Funds Transfer
Pricing, OFSAA Profitability Management, OFSAA Asset/Liability Management, and
OFSAA Balance Sheet Planning). Details regarding how each application draws upon
Rate Management data are provided in the body of this chapter.

Rate Management Subject Areas

Interest Rates

There are four primary subject areas or modules within Master Maintenance > Rate
Management:

¢ Interest Rates
e Currencies
e Currency Rates

e  Economic Indicators

The quality and availability of interest rate information varies throughout the world. In
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Currencies

Currency Rates

many markets, gathering comprehensive rate information is a challenge because of
insufficient security types, inconsistent quoting conventions, and lack of liquidity. The
Interest Rates module within Rate Management allows you to define and manage
complex yield curve definitions using multiple rate formats and other rate attributes to
give you data storage capabilities appropriate to your market. The Interest Rates
module also supports the entry and maintenance of historical rate data for each yield
curve you define.

Historical interest rate data from Rate Management is utilized within Balance Sheet
Planning in the generation of forecasted interest rate scenarios.

Financial institutions commonly transact business in more than one currency.
Transacting business in multiple currencies demands functional capabilities for
multi-currency forecasting and currency rate management.

Rate Management's Currencies module supports the definitions and maintenance of
currencies. Currency definitions are fundamental to the definition of both interest rate
yield curves and currency exchange rates. A key attribute of every yield curve is the
currency with which it is associated. Currency exchange rates can only be established
between defined currencies. Rate Management provides a comprehensive list of
ISO-defined currencies. You may also define and add your own user-defined
currencies.

Rate Management's Currency Rates module draws upon the currencies you have
defined and activated in the Currency module to support the entry and maintenance of
historical exchange rates. Currency exchange rates are utilized within Balance Sheet
Planning in the generation of cash flow forecasts in denominated currencies and in
currency translation.

Economic Indicators

An economic indicator is any economic statistic such as the Consumer Price Index
(CPI), the growth rate of the Gross Domestic Product (GDP), the unemployment rate,
the Purchasing Managers Index, indices of consumer confidence, etc. Such
macroeconomic statistics tell us how well the economy has behaved in the past. Some
economic indicators are referred to as "lagging" indicators while others are classified as
"leading" indicators. Leading indicators may provide insights into the future direction
of the economy.

Rate Management's Economic Indicators module allows you to define and store such
historical indicators. Economic Indicators provide baselines from which Balance Sheet
Planning can generate forecasts of future values of economic statistics that can affect
new business or other modeling assumptions.
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Working With Interest Rate Codes

Navigate to BSP-> Administrator Activities-> Master Maintenance -> Assumption
Forms and select Interest Rates from the list of forms displayed.

Data Form Description Instructions
1. Configuration View

2. Rate Management
Interest Rates
Currendes
Currency Rates
Economic Indicators

&
B

i
g

[
B

5
g

5
g

3. Cash Flow Engine Preferences
4. Time Bucket Definition
5. Cash Flow Edits

5
g

7
i

6. Patterns
Payment Patterns View
Repricing Ptterns View
Behavior Patterns View

7. ForecastRates
Interest Rate Scenario
Currency Rate Scenario
Economic Indicator Scenario

&
g

&
g

&
g

&
g

8. Prepayment for Current Position
9. Prepayment Models

10. Transfer Pricing Rule

11, Adustment Rule

&
B

&
g

&
B

When you first navigate to the Interest Rates form, an empty screen will be displayed.
After you have constructed one or more interest rate curves, navigation to the form will
display a summary window showing each of the Interest Rate definitions that you have
previously built.

The Interest Rates Summary page lists all the existing Interest Rate definitions created
within Balance Sheet Planning.

Enkerest Rate Summary 4

As Of Date: 00/30/2010

Search w RSO0
Code Interast Rate Type
Reference Currency -
Iriterast Rate Codas (R,
O Code & Intersst Rate Typs Referance Currancy Created By Creaticn Date Last Modified By Last Medification Date
|_' Cansdian_Prime Canadisn Dollar ADMIN 08012010
o 2 T_its_30d Canadian Dollas ADMIN 05/01/2010
(=] 3 T_Bills_é0d Canadian Dollar ADMIN 05/01/2010
(|| 4 T_Bals_a0d Canadian Dollas ADMIN 05/00/2010
[m] 5 Co_3od Canadian Dollar ADMIN 05/01/2010
O 3 Co_60d Canadisn Dollas ADMIN 05/01/2010
0 7 cb_and Canadisn Dollar ADMIN 05/01/2010
(2] 3 CO_Avarags_30_60_50d Canadisn Dollas ADMIN 05/01/2010
(=] 9 Ba_30d Canadian Dollar ADMIN 05/04/2010 ADMIN 0%/04/2000
(2] 10 BA_E0d Canadisn Dollas ADMIN 05/04/2000
Page 1]ef 7 [Ga nest|[End Back
Done & tnemet F100% -

Known Limitation for integrated installations that share interest rate curves with
OFSAA Rate Management:

OFSAA Rate Management allows yield curves to be defined and saved where one or
more yield curve term points have no data. BSP's Rate Management module does not
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support yield curves that include term points that have no associated data. If you wish
to share yield curves between BSP and other OFSAA applications (Funds Transfer
Pricing, Pricing Management, Asset Liability Management), you must populate each
yield curve term point with rate history.

Search Container

A Search container is provided in which you may search for interest rate curves by
Code, by Interest Rate Type or by Reference Currency (by ISO currency code).

Search Control

Enter your desired search criteria and click the Search control.

Advanced Search Control
You can also search for Interest Rate Definitions by Created By, Creation Date, Last
Modified By and Last Modification Date values. Click the Advanced Search Control to
open a dialog to specify any of these search criteria. Click the Advanced Search control
to open the advanced search dialog.

/= Advanced Search - Windows Internet Explorer

& http://10.184.74.82:8300/HyperionPlanning /AdvanceSearch,jsp?Application=BSP v
Created By Creation Date ' 2
Last Modified By Last Modification Date 2

| _OK | |Cancel
|Done 9 Internet . 100% ~

To search by Created By or Last Modified By, enter a user name and click OK.

To search by Creation Date or Last Modification Date, click the icon next to the field to
open up the Select Date form, highlight the date and click OK.
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After selecting a date and clicking OK, the date is populated in the Advanced Search
dialog. Click OK to perform the search using the date selected.

Reset Control
Clicking on the Reset control removes any code, Interest Rate Type, or Reference
Currency constraint you may have specified and refreshes the screen.

Instructions Control
Click the Instructions control to open a window containing instructions for working

with interest rate codes.

Page Navigation Controls
If more than 10 interest rate code definitions exist, use the navigation controls below the

summary grid to go to other pages.

Interest Rate Codes Container

The Interest Rate Codes container presents a grid containing all of the interest rate
curves that meet your search criteria. The Interest Rate Codes grid offers several
controls that allow you to perform different functions when an interest rate curve is
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selected.

To select an interest rate curve, click a check box in the first column of the grid. More
than one interest rate curve can be selected at a time but this will cause some of the
controls to become disabled. Clicking on a checkbox a second time de-selects the
interest rate curve.

You may select or deselect all of the interest rate curves in the grid by clicking on the
check box in the upper left hand corner of the grid directly to the left of the Name
column header.

New

Clicking the New control begins the process of building a new interest rate curve. The
New control is disabled if any rows in the grid have been selected.

View
Selecting a single row out of the grid enables the View control. Clicking on the View

control allows you to view the contents of an interest rate curve on a read-only basis.
The View control is only enabled when a single interest rate curve has been selected.

Edit
Selecting a single row out of the grid enables the Edit control. Clicking on the Edit
control allows you to modify a previously saved interest rate curve. The Edit control is
only enabled when a single interest rate curve has been selected.

Delete

Selecting one or more rows out of the grid enables the Delete control. Clicking on the
Delete control deletes the interest rate curves you have selected.

Deleting an interest rate code may impact existing forecast rates or repricing pattern
definitions. When clicking on Delete, a warning message will appear asking if you are
sure you want to delete the code. Click OK to proceed with the delete, or Cancel to
prevent the deletion.

Windows Internet Explorer @

4 Deleting the definition(s) will have an impact on Forecast Rates and Repricing Pattern Uls.
- Are you sure you want to delete?

IOKH p——

Check Dependency

The Check Dependency control is not functional in this release.
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Save As

The Save As control will allow you to save an existing definition to a new interest rate
code. To use the feature, click the checkbox next to an existing definition and click the
Save As control. The Save Interest Rate Code As dialog will open. Enter a Code, Interest
Rate Type and Description for the new interest rate code and click OK. A new interest
rate code is added to the summary grid. You can then select the code and click the Edit
control to refine the definition.

/2 Save Interest Rate Code As - Windows Internet Explorer

& http://fa820 1.oradeads.com:8300/HyperionPlanning/B5P_SaveAsPopUp.jsp?Application=BSPaditle =B5P_ v

Code Interest Rate Type
(Hint: Number between 1 and 99999)

Description

OK I [Cancell

Done € Internet 4L 100% -

Interest Rate Codes Summary Grid

Code

The following columns categorize each interest rate curve in the summary grid:

e Code

¢ Interest Rate Type

® Reference Currency

¢ Creation Date

* Created By

e Last Modification Date

e Last Modified By

Displays the code value defined for an interest rate curve.
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Interest Rate Type

Displays the interest rate curve's short name.

Reference Currency

Displays the currency (the Reference Currency) to which an interest rate curve is
applicable.

Creation Date

Displays the date and time at which an interest rate curve was created.

Created By

Displays the name of the user who created an interest rate curve.

Last Modification Date

Displays the date and time at which an interest rate curve was last modified.

Last Modified By

Displays the name of the user who last modified an interest rate curve.

Interest Rate Details Screen

When you Add, Edit, or View an interest rate curve, the Enter Data - Interest Rate
Details screen is displayed. The Interest Rate Details screen is comprised of an Interest
Rate Details container, an Attributes container and an historical Rate Values container.

Interest Rate Details Container

The fields contained in the Interest Rate Details container are explained in detail below.

Code

When constructing a new yield curve, you must specify an Interest Rate Code between
1 and 99,999. Interest Rate Codes are used internally to uniquely identify yield curves.
When working with Rate Management or other OFS Analytical Applications, you
generally reference yield curves by Name, not by Interest Rate Codes. Interest Rate
Codes, however, are embedded within your instrument data (for example, the
INTEREST_RATE_CODE and T_RATE_INT_RATE_CD columns within your
instrument data are populated with Interest Rate Codes). Once you have saved a yield
curve, you may not renumber its Interest Rate Code.
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Back to Summary N
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Description

Structure Type

Volatile Flag

You must also provide an Interest Rate Type (a short name for the interest rate code)
and Reference Currency for your yield curve. A yield curve's Reference Currency is the
currency for which your market rates are valid. For example, the Reference currency for
a Prime Rate yield curve would be US Dollars. LIBOR or other internationally quoted
rates are always quoted with respect to an underlying reference currency (e.g., US
Dollar LIBOR, Euro LIBOR, etc). The drop-down list box for Reference Currencies
displays only "Active" currencies. For a discussion of Active and Inactive currencies, see
the section below entitledCurrency, .

The Interest Rate Type field will accept alphanumeric inputs only. No special characters
are allowed except underscore and space. The Interest Rate Type must start with an
alpha character. The Interest Rate Type field will accept up to a maximum of 80
characters.

You may optionally provide a description of your yield curve, and you may modify a
yield curve's description at any time. The description field will accept all alphanumeric
and special characters, with a maximum of 255 characters allowed.

Another required attribute for each yield curve is its Structure Type. Structure Type,
however, currently defaults to Standard and should not be modified. In a future release,
Structure Type will support both Standard and Hybrid yield curves. Hybrid yield
curves are re-expressions of one or two pre-existing Standard yield curves.

You can select the Volatile curve option to indicate that the curve selected will contain
volatility rates. If you select this option, all other attributes become disabled and the
curve is used exclusively for managing volatility details.

Display for all Currencies

During defining an Interest Rate Code, if this option is selected, then that Interest Rate
code will be automatically associated with all the available currencies.

Rate Management - Managing Currencies and Interest Rates 4-9



Term Points

Use the Term Points field to construct your yield curve's term structure. Click the
lookup icon next to the field to enter the term points for your yield curve. In the Term
to Maturity popup window, you may specify up to 731 term points expressed in days,
months or years.

Adding New Term Points

Click the Add Row control to add new term points. After clicking on the Add control,
select a Term value and a Multiplier (e.g., 7 days, 2 months, 5 years, etc).

/= Term To Maturity Specification - Windows Inter... Q': @

&8 http: //10. 184. 74.82:8300/HyperionPlanning/RMInterestRateManagement ~ |
B
| Term Multiplier
1l | 1| | Days ~
| :L: | Months ~
1 5] ' Months v_
| 1_ | Years v1
|ok || cancel |
O &P Internet &+ 100% ~

Deleting Existing Term Points

If you wish to delete an existing term, select the check box next to the term point (or
term points) you wish to delete and click the Delete Row control.
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After defining the above information, click Go for the Attributes container and Rate
Values container to appear.

Attributes Container

Yield curve attributes include Rate Format, Compound Basis, and Accrual Basis. Once
you have initially saved a yield curve, you typically will not change these attributes, but
Rate Management will allow you to do so.

Rate Format
As part of your yield curve definition, you must select either the Zero Coupon Yield or
Yield-to-Maturity rate format. Regardless of which format you select, rates entered into
Rate Management are always entered in nominal form, e.g., 5.125% or 6.875%, not as
discount factors. For details on how the two rate formats affect internal cash flow
engine calculations, see the Oracle Financial Services Cash Flow Engine Reference Guide.

Compound Basis

You must also select a compounding basis for your yield curve: Annual, Semiannual,
Monthly or Simple. The options available for selection are dependent on the Rate
Format selected. If the Rate Format selected is Zero Coupon Yield, the available options
include:

e Semiannual — this is the default selection
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Accrual Basis

e Annual
e Simple

If the Rate Format selected is Yield to Maturity, the available options include:

*  Monthly - this is the default selection
* Semiannual

e Annual

e Simple

For details on Compound Basis and how different compounding bases affect cash flow
calculations in OFSAA, see the Oracle Financial Services Cash Flow Engine Reference Guide.

You must also select an accrual basis for your yield curve. The accrual basis available
options are dependent on the Compound Basis selected. If the Compound Basis selected
is Monthly, Semiannual or Annual, the available options include:

e Actual/Actual
e 30/365
e Actual/365

If the Compound Basis selected is Simple, the available options include:

e 30/360

e Actual/360

e Actual/Actual
e 30/365

e 30/Actual

e Actual/365

For details on Accrual Basis and how different accrual bases affect cash flow
calculations in OFSAA, the Oracle Financial Services Cash Flow Engine Reference Guide.

Rate Values Container

Use the Rate Values grid to enter, modify, or view historical interest rate data. Data
should be entered as simple percentages (e.g., 5.125, 4.875, etc).
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Click the Add Row control to add a row to the Rate Values grid. To delete a row from
the Rate Values grid, select the checkbox next to the row and then click the Delete Row
control.

Rate Values for each defined Term Point are entered in the container along with
corresponding Effective Dates. Future dates are not allowed. To enter a date, double
click the Effective Date field to open the calendar and select the date. Rate Values
entered should be between -999.999999 and 999.999999.

After defining Interest Rate Types and/or entering historical rate values, click the Save
control to save the data. Click the Back to Summary control to return to the Interest
Rate Summary page and confirm that your new Interest Rate Type appears. You can
then click the Back control to return to the Master Maintenance Assumption Forms list.

Rate Lookup Behavior Between Term Points

The OFSAA cash flow engine is common to OFSAA Funds Transfer Pricing, OFSAA
Pricing Management (Transfer Pricing Component), OFSAA Asset/Liability
Management, and OFSAA Balance Sheet Planning. In looking up rates from OFSAA
Rate Management, the cash flow engine will, where necessary, perform an interpolation
between yield curve term points. For example, in determining a straight term transfer
rate (common for products such as time deposits), the engine may need to determine a
three month rate from a yield curve that contains only a one month rate and a six month
rate. In such a case, the cash flow engine will perform an interpolation to determine the
implied three month rate. While each of the above applications supports simple linear
interpolation, OFSAA Funds Transfer Pricing also supports cubic and quartic spline
interpolation methods. These more advanced methods will be supported for all OFS
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Analytical Applications in a future release.

Rate Lookup Behavior Beyond Term Points

In cases where the cash flow engine needs to determine a rate from a yield curve for a
term point smaller than the first term point of the yield curve, the engine will utilize the
first term point of the yield curve. For example, if the engine needs to determine an
overnight rate from a yield curve whose first term point is one month, the engine will
utilize the one month rate. Similarly, in cases where the cash flow engine needs to
determine a rate from a yield curve for a term point greater than the longest term point
on the yield curve, the engine will utilize the last term point of the yield curve. For
example, if the engine needs to determine a 30 year rate from a yield curve whose last
term point is 10 years, the engine will utilize the 10 year rate.

Rate Lookup Behavior Between Effective Dates

In looking up rates from OFSAA Rate Management for a business date, the cash flow
engine may find that there is no rate data for that specific business date. For example, in
generating an original term transfer rate for an instrument with an origination date of
June 14, 2010, the cash flow engine may find rate data for May 31, 2010 and for June 30,
2010 but no rate data for any dates between May 31, 2010 and for June 30, 2010. In such
cases, the cash flow engine always falls back to the latest available rate data prior to the
business date of interest (May 31, 2010 in this case).

Working With Currencies

Navigate to BSP-> Administrator Activities-> Master Maintenance -> Assumption
Forms and select Currencies from the list of forms displayed.

Data Form Description
L. Confiouration
2. Rate Management

Rates

Payment Patterns View
Repricng Patterns v
Behavior Patterns
7. Forecast Rates
Interest Rate Scenario
Currency Rate Scenario v
Economic Indicator Scenario v
8. Prepayment for Current Position v
9. Prepayment Models View
10, Transfer Pricing Rule
11, Adiustment Rule

The Enter Data — Currency-IRC Mapping screen displays a comprehensive list of more
than 170 seeded ISO currency codes. Use this screen to assign properties to each
currency, or to add new currency definitions.
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Currencies Summary Grid

Currency Code

Currency Name

The following columns categorize each currency shown in the summary grid:

e Currency Code

e Currency Name

* Reference Interest Rate Type
* Reporting Currency

e Status

For seeded currencies, these are ISO Currency Codes. For user-defined currencies

9]

(custom currencies), these may be any pure character string (no numbers) up to a length

of 3 characters.

For seeded currencies, these are ISO Currency Code Names. For user-defined currencies

(custom currencies), these may be any string up to a length of 40 characters.

Reference Interest Rate Type

Reference Interest Rate Type is the interest rate code with which a currency is
associated for forecasting purposes. You may define multiple yield curves each of

which has the same Reference Currency. At first this field shows None, but as interest

rate codes are defined in the Enter Data — Interest Rate Details screen, this field is

updated.
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Reporting Currency

A reporting currency is an active currency to which balances in other currencies may be
consolidated in order to facilitate reporting. Reporting currency is a drop list with Yes
and No options. Select Yes to designate a currency as a reporting currency.

Status

The status of any currency may be either Active or Inactive. You must activate a
currency before you can:

* Enter exchange rate data for a currency (see the section below entitled Currency

Rates, page 4-17).

® Define forecast rates for that currency within Balance Sheet Planning (see Currency
Rate Scenario, page 11-1).

Seeded Currencies Container

The Currencies container presents a grid containing all of the currencies predefined or
added to the system. Predefined currencies may not be deleted from the system. You
can add additional currencies or delete currencies previously added.

Editing Currencies

You may not make any modifications to the special purpose currencies (000, 001, and
002), and you may not modify any currency Code value. You may, however, modify the
Reference Interest Rate Code, the Reporting Currency value (limited to Yes or No), or
the currency's Status (limited to Active or Inactive).

You may not inactivate any currency that is:

¢ Defined as the Reference Currency for any yield curve
® Associated with any exchange rate data
e Utilized within any Forecast Rates rule within Balance Sheet Planning

Once you have completed your edits, Click the Save control to save your work.

Instructions Control

Click the Instructions control to open a window containing instructions for working
with currencies.

Custom Currencies Container

The Customer Currencies Container allows you to add new currencies.
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Adding Currencies

You may generate a new currency by clicking on the Add Row control. This will
generate another empty row at the bottom of the Currencies container that is ready for
you to edit.

Editing Currencies

You can modify Currency Name, the Reference Interest Rate Code, the Reporting
Currency value (limited to Yes or No), or the currency's Status (limited to Active or
Inactive) in Custom Currencies Container.

Once you have completed your edits, Click the Save control to save your work.

Deleting Currencies

Click one or more currencies and then select the Delete Row control. You may not
delete any currencies that are utilized elsewhere in the system (see exclusions above
under Editing Currencies, ).

Currency Rates

Navigate to BSP-> Administrator Activities-> Master Maintenance -> Assumption
Forms and select Currency Rates from the list of forms displayed.

=)

Data Form Desription Instructions
i

rest Rates
Currenies View
Currency Rates View
Economic Indicators View
3. Cash Flow Engine Preferences View
4, Time Bucket Definition View
5. Cash Flow Fdits View
6. Patterns

Payment Patterns
Repricing Patterns
Behavior Patterns

7. Forecast Rates

10, Tr: Ule
11, Adiustment Rule

The Currency Rate window will be displayed. Within this screen, you may manage
historical exchange rates between currencies.
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Initially, this screen will only display a Currency Selection container in which the From
Currency is defaulted to your first Active currency. You may select another From
Currency, but the From Currency list box displays only currencies that are Active.

Note: You can return to the list of Master Maintenance Data Forms by
clicking on the Back control from any of the Currency Rates screens.

Preparing to Work with Exchange Rate Data
In order to begin the process of viewing, entering, modifying, or deleting exchange rate
data, you must supply a To Currency value. As with the From Currency, the To
Currency list box displays only Active currencies.

You cannot select the same value for From Currency and To Currency. If you select the
same value for both fields and on the Go control, an error message will be displayed
stating that From Currency and To Currency cannot be the same. Click OK to close the
message and select an appropriate combination of values.

After having selected a To Currency value, select a value for Rate Type: Floating or
Fixed (the default selection is Floating).

Floating Rate Type

Floating exchange rates, such as those between the US Dollar (USD), the British Pound
(GPB), the Japanese Yen (JPY), and the Euro (EUR), are market driven and may change
from day-to-day, hour-to-hour, or minute-to-minute.
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Fixed Rate Type

Some countries, especially smaller countries or countries that have experienced
significant inflation in the recent past, may wish to peg their currency to a larger, more
stable currency such as the US Dollar, Japanese Yen, or Euro.

Adding Exchange Rate Data

Once you have specified a value for To Currency and Rate Type, click the Go control to
display the Exchange Rates container.

If Fixed is selected as the Rate Type, you will need to specify a date range by entering or
selecting a From Date and a To Date, and a value for the Exchange Rate for that date
range in the Exchange Rates container. Double click the From Date and To Date fields
to select dates from the calendar. Future dates are not allowed, and the From Date
should always be earlier than the To Date. Exchange rate values should be between 0
and 99999999.999999.
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If Floating is selected as the Rate Type, you will need to specify an Effective Date and
the Exchange Rate for that Effective Date in the Exchange Rates container. Future dates
are not allowed. Exchange rate values should be between 0 and 99999999.999999.
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Both Currency Rates containers initially display a single blank row. When historical
exchange rates have been entered into the system, the historical rates are displayed on
the screen.

Note: If a pair of currencies is defined under the Fixed Rate Type, they
cannot also be defined under the Floating Rate Type, and vice versa.

Effective Date

Double click the effective date field to open the calendar control and choose an effective
date for your new exchange rate data point.

Rate Management stores historical exchange rate data. You may not select exchange
rate data for dates greater than the current date. If you have gaps in your historical
exchange rate data, any OFS Analytical Application that needs to perform a rate
translation function will fall back to the most recent date for which exchange rate data
exists. For example, if an OFS Analytical Application needs to translate a rate from USD
to EUR for February 22, 2010 and the latest available USD to EUR rate data in the Rate
Management database is February 11, 2010, the application will utilize the exchange
rate for February 11, 2010.

Currency Exchange Rate

For both Floating Rates and Fixed Rates, units of the From Currency are converted to
one unit of the To Currency. For example:
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From Currency To Currency Approximate Rate

USD - US Dollar GPB —British Pounds 1.50
USD - US Dollar EUR - Euro 1.36
USD - US Dollar JPY —Japanese Yen 0.01105

Adding Multiple Exchange Rates

Click the Add Row control to add additional blank rows into which you may enter
additional Effective Dates and Exchange Rates. When you have finished adding
multiple new exchange rates, click the Save control.

Editing Exchange Rate Data

If you wish to edit data displayed in the Exchange Rates container, click the cell you
wish to change and modify the value. Be sure to click the Save control to save your
changes.

Viewing Exchange Rate Data

By default, both the Floating Exchange Rates container and the Fixed Exchange Rates
container display the historical exchange rate data that has been entered into the
system.

Deleting Exchange Rate Data

Selecting one or more check boxes on the left hand side of any row of data enables the
Delete Row control. After clicking on the Delete Row control, you will be asked to
confirm that you wish to delete the rows you have selected.

Working With Economic Indicators

Navigate to BSP-> Administrator Activities-> Master Maintenance -> Assumption
Forms and select Economic Indicators from the list of forms displayed.
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An empty Economic Indicator Summary screen will be displayed. After you have
constructed one or more Economic Indicators, the Economic Indicators will display a
summary screen showing each of the Economic Indicators that you have previously
built.

R -

5 @0 | g Orace Hypenon Plareing, Fusion Edien - B & - (i eaoe - (e -

File Edtt  Yiew Administration Tools Help =

Economic Indicator Summary =

As Of Date: 01/31/2010

Search CIEYT)
Name Country v
Econamic Indicator =] Fa’
la Name & Country Created By Creation Date Last Modified 8y Last Modification Date
[a] CANADA_GDP Canada ADMIN 05/14/2010
[m] Us_Goe United States ADMIN 05/1472010
Page: of 1 | 1L | Back
Dene & Intemet 0% -

Search Container

A Search container is provided in which you may search for Economic Indicators by
Name or by Country. Each Economic Indicator is specific to one country.

Search Control

Enter your desired search criteria and click the Search control.

Advanced Search Control

You can also search for Economic Indicators by Created By, Creation Date, Last
Modified By and Last Modification Date values. Click the Advanced Search Control to
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Reset Control

open a dialog to specify any of these search criteria.

Clicking on the Reset control removes any Name or Country constraint you may have
specified and refreshes the screen.

Instructions Control

Click the Instructions control to open a window containing instructions for working
with economic indicators.

Page Navigation Controls

If more than 10 Economic Indicator definitions exist, use the navigation controls below
the summary grid to go to other pages.

Economic Indicator Summary

New

View

Edit

The Economic Indicator Summary presents a grid containing all of the Economic
Indicators that meet your search criteria. The Economic Indicator Summary grid offers
several controls that allow you to perform different functions when an Economic
Indicator is selected.

To select an Economic Indicator, select a check box in the first column of the grid. More
than one Economic Indicator can be selected at a time but this will cause some of the
controls to become disabled. Selecting the check-box for second time clears the row.

You may select or deselect all of the Economic Indicators in the summary grid by
clicking on the check box in the upper left hand corner of the summary grid directly to
the left of the Name column header.

You may reverse the order of Economic Indicator display by clicking on the triangle
next to the Name column header.

Clicking on the New control begins the process of building a new Economic Indicator.
The New control is disabled if any rows in the grid have been selected.

Selecting a single row out of the grid enables the View control. Clicking on the View
control allows you to view the contents of an Economic Indicator on a read-only basis.
The View control is only enabled when a row has been selected.

Selecting a single row out of the grid enables the Edit control. Clicking on the Edit
control allows you to modify a previously saved Economic Indicator. The Edit control is
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only enabled when a single row has been selected.

Delete

Selecting one or more rows out of the grid enables the Delete control. Clicking on the
Delete control deletes the Economic Indicators you have selected.

Check Dependency

The Check Dependency control is not functional in this release.

Save As

Selecting a single row out of the grid enables the Save As control. Clicking on the Save
As control create a copy of the existing definition, and will open a dialog in which you
specify a Name and Description for the new Economic Indicator. Once the existing
definition is copied to a new Economic Indicator, select the checkbox next to its Name
and click the Edit control to edit the definition.

Economic Indicators Summary Grid

The following columns categorize each Economic Indicator in the summary grid:

Name

Name

Country

Creation Date

Created By

Last Modification Date

Last Modified By

Displays the Economic Indicator's short name.

Country

Displays the Country to which an Economic Indicator applies.

Creation Date

Displays the date when an Economic Indicator was created.
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Created By

Displays the name of the user who created the Economic Indicator.

Last Modification Date

Displays the date when an Economic Indicator was last modified.

Last Modified By

Displays the name of the user who last modified the Economic Indicator.

Economic Indicators Detail Screen

When you Add, Edit, or View an Economic Indicator, the Enter Data - Economic
Indicator Details screen is displayed. The Enter Data - Economic Indicator Details
screen is comprised of an Economic Indicator Details container and an Historical Data
container.

Click the Back To Summary control to return to the Economic Indicator Summary
screen from the Enter Data - Economic Indicator Details screen.

Economic Indicator Details Container

When creating a new Economic Indicator, you must supply a Name, a Frequency, a
Value Type, and a Country. You may optionally provide a Description.
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Name

Description

Frequency

Value Type
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The name you give to your Economic Indicator is the means by which you will
subsequently refer to the indicator elsewhere within Balance Sheet Planning. You may
not rename existing Economic Indicators.

The Name field will accept alphanumeric inputs up to a maximum of 80 characters. No
Special characters are allowed except underscore and space. The Name must start with
an alpha character only.

Enter a description up to a maximum of 255 characters for your Economic Indicator in
this field. All alphanumeric and special characters can be used.

The frequency of your Economic Indicator should match the frequency with which the
indicator's data is made public. Unemployment statistics, for example, are generally
released on a monthly frequency. Select a frequency from the Frequency list box.
Available frequencies are Weekly, Monthly, Quarterly, Semi-Annually, and Annually.

Select a Value Type from the Value Type list box. Available Value Types are Numeric,
Percentage, and Amount.
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Country

Select a country to which your Economic Indicator applies from the Country
drop-down list box. The value set of Countries is drawn from the seeded Country
dimension. OFSAA is seeded with over 70 country values.

Economic Indicators — Historical Data Container

Once you have made your selections in the Enter Data - Economic Indicator Details
container, click the Go control to build out your historical data.
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The Historical Data container initially displays a single blank row. If historical data has
been entered into the system, this data is listed on the screen.

Start Date & End Date

Double click the End Date cell for your Economic Indicator data point and select the
end date from the calendar that appears. Selection of future dates is not allowed. The
application will automatically populate the Start Date based on your Economic
Indicator's frequency. For example, if your Economic Indicator is an unemployment
statistic that has a monthly frequency, select an end date that is the last day of the
month that the unemployment rate describes. In this example, the application will
automatically populate the Start Date with the first day of the month you have chosen.

Value

Enter the value for your Economic Indicator (e.g., the unemployment rate). The Value
cell will accept numeric entries only. When the Value Type selected is numeric, enter a
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value between 0 and 99999999.999999. When the Value Type selected is Percent or
Amount, enter a value between 0 and 99.9999.

Adding Multiple Data Points

Click the Add Row control to add additional blank rows into which you may enter
additional Economic Indicator data.

When you have finished adding data, click the Save control.

Editing Economic Indicators — Historical Data

Selecting a single check box on the left hand side of any row of data enables the Edit
control. After clicking on the Edit control, the row you have selected becomes active.
You may edit this row and subsequently save your changes.

Viewing Economic Indicators — Historical Data

By default, the Historical Data container displays the historical data entered into the
system.

Deleting Economic Indicators - Historical Data

Selecting one or more check boxes on the left hand side of any row of data enables the
Delete control. After clicking on the Delete control, you will be asked to confirm that
you wish to delete the rows you have selected.

Once your data is saved, you can click the Back To Summary control to return to the
Economic Indicator Summary page.

4-28 Oracle Financial Services Balance Sheet Planning (OFSBSP) User Guide



5

Defining Cash Flow Engine Preferences

Overview of Cash Flow Engine Preferences

This chapter discusses the procedure for defining and maintaining your Balance Sheet
Planning Cash Flow Engine Preferences. Cash Flow Engine Preferences are used to
establish default values and other cash flow engine processing parameters.

The Cash Flow Engine Preferences screen is used for setting preferences that are read by
the Balance Sheet Planning cash flow engine during generation of cash flow data. The
preferences are centrally defined by the Budget Administrator. Budget Analysts do not
have access to this interface. Preferences must be defined before running any cash flow
engine processes.

Updating BSP Application Preferences

Updating Balance Sheet Planning Cash Flow Engine Preferences is a one-step process.
Navigate to the Cash Flow Engine Preferences screen and define the preferences.
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Selected Terminology

Term Description

Year Type The Values field is a drop down list with the
following options:

®  Financial Year — Select this option if your

organization uses a Fiscal Year. When
Financial Year is selected, you must
define the Start Month of the Financial
Year using the Start Month Preference
below.

Calendar Year — Select this option if your
organization uses a Calendar Year
(January — December). When Calendar
Year is selected, the Start Month
Preference automatically defaults to
January.

Start Month The Values field is a drop down list of all the
months of a year from January to December.
When the Year Type Preference selected is
Calendar Year, this field gets disabled,
showing January as the default selection.
When the Year Type Preference selected is
Financial Year, you must specify which month
of the year is the first month of your Financial
Year.

As-Of-Date The Values field is a text box showing the
As-Of-Date of the active time bucket defined
in Time Bucket Definition UL This field is
displayed read only, and gets updated
automatically when the active time bucket
definition is changed.

Functional Currency The Values field is a drop down list of 'Active'
and reporting currencies. Select the functional
currency for your organization. The default
selection is USD.
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Term

Description

Chart of Account Dimension

Chart of Account Hierarchy

Entity Dimension

Entity Hierarchy

Maximum Number of Instrument records to
include in detail cash flow output

Default Total Error Message Limits for BSP
Processing

The Values field is a drop down list of
dimensions available for use in Balance Sheet
Planning as the Chart of Account Dimension.
Available dimensions are those that are
tagged as CCOA, GL and Product and whose
Key Dimension Flag is set as Y in the
dimension table.

The Values field is a drop down list of
available hierarchy names. The hierarchies
appearing in the list are dependent upon the
selection of the dimension to be used as the
Chart of Account Dimension.

The Values field is a drop down list of
dimensions available for use in Balance Sheet
Planning as the Entity Dimension. Available
dimensions are those which are tagged as
ORGN and whose Key Dimension Flag is set
as Y in the dimension table.

The Values field is a drop down list of
available hierarchy names. The hierarchies
appearing in the list are dependent upon the
selection of the dimension to be used as the
Entity Dimension.

This parameter allows administrators to
define the maximum number of instrument
records that any user can select within a
process for outputting detailed cash flows.
The Values field is a text box accepting only a
positive integer between 0 and 999.

The Values field is a textbox that accepts only
a positive integer between 0 and 1000. The
value specified for this preference item defines
the total number of error messages that can be
logged when running the cash flow engine.
Error messages are written to the
FSI_PROCESS_ERRORS table in the Balance
Sheet Planning data model.
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Term Description

Default Error Message Limits Per Item The Values field is a textbox that accepts only
a positive integer between 0 and 100. The
value specified for this preference item defines
the total number of error messages per item
that can be logged when running the cash
flow engine.

Currency Factor This option allows user to deal with Bulky
data (containing 10+ digits), when data loaded
into Essbase exceeds the display capacity of
the cell. This feature will be applicable to data
loaded into Essbase from Ledger Stat and Vice
versa, and to data processed by the Cash Flow
Engine and then imported into Essbase. This
drop-down has following options:

[
None

®  Hundreds
Thousands

®  Millions

Strategy Dimension The Values field is a drop down list of
dimensions available for use in Balance Sheet
Planning as the Strategy Dimension. Available
dimensions are those which are tagged as
Strategy Name and whose Key Dimension
Flag is set as Y in the dimension table.

Strategy Hierarchy The Values field is a drop down list of
available hierarchy names. The hierarchies
appearing in the list are dependent upon the
selection of the dimension to be used as the
Strategy Dimension.

Custom1 Dimension The Values field is a drop down list of
dimensions available for use in Balance Sheet
Planning as the Custom1 Dimension.
Available dimensions are those which are
tagged as Custom1 Name and whose Key
Dimension Flag is set as Y in the dimension
table.
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Term

Description

Custom1 Hierarchy

Custom?2 Dimension

Custom?2 Hierarchy

The Values field is a drop down list of
available hierarchy names. The hierarchies
appearing in the list are dependent upon the
selection of the dimension to be used as the
Custom1 Dimension.

The Values field is a drop down list of
dimensions available for use in Balance Sheet
Planning as the Custom2 Dimension.
Available dimensions are those which are
tagged as Custom2 Name and whose Key
Dimension Flag is set as Y in the dimension
table.

The Values field is a drop down list of
available hierarchy names. The hierarchies
appearing in the list are dependent upon the
selection of the dimension to be used as the
Custom?2 Dimension.

To define preferences, navigate to Master Maintenance > Assumption Forms and select
Cash Flow Engine Preferences from the list of forms displayed. Enter or select a value
for each preference item in the Enter Data — Cash Flow Engine Preferences screen.

Instructions Control

Click the Instructions control to open a window containing instructions for working

with cash flow engine preferences.
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Cash Flow Engine Preferences

Preferences Walues
Year Type Calendar vear
[Stark Markh Jaruary
\As-OF-Date 03/31{19%6
Furictional Currency U Dollar
(Chart of Account Dimensian Comman Chart of Accour
(Chart of Account Higrarchy BSP_COA
[Entity Dimension Orgarizatianal Unit
Entity Hierarchy BSP_Entities
Masimum Number of Instrument records to include in detai cash Flow output(Hint: 0 to 993) 10 I
IDeFault Total Error Message Limits (Hint: O to 1000} 250
IDefault Error Message Limits Per Ttem (Hink: O to 100) 25
IMumber of Ttsrations (Hint: 1 to 99%) 1
IDebugging OutpLE Level Show Al Sl
\Currency Factor Hane »
[Strategy Dimension Strategy Name
[strategy Hierarchy BSP_Strategies
(Custom? Cimension Custom1 Name
(Custom? Hierarchy BSP_Custom
(Customz Dimension Custom? Name
[Custom? Hierarchy BSP_Customz

=l

Once the Cash Flow Engine Preferences have been defined, click the Save control to
save the data. You can then click the Back button to return to the list of Assumptions
forms.
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6

Time Bucket Definitions

This chapter describes the procedures for working with and managing Time Bucket
Definitions.

This chapter covers the following topics:
* Overview of Time Bucket Definitions
e  Working With Time Bucket Definitions

* Creating Time Bucket Definition

Overview of Time Bucket Definitions

Time Bucket Definitions allow Budget Administrators to create various time bucket
definitions used for the computation and output of aggregated cash flows by the cash
flow engine. Time Bucket Definitions determine the granularity of cash flow output and
can be set to any frequency through a combination of monthly buckets.

For example, a Budget Administrator may desire to use Balance Sheet Planning to
create a five year plan, and wish to collect assumptions and generate future cash flow
data on a monthly basis for the current year, and then on an annual basis for the next
four years. Alternatively, when preparing the system for use in the organization's
annual budgeting process, the Administrator may want to setup Balance Sheet Planning
to collect assumptions and generate output on a monthly basis through the budget year.

The Balance Sheet Planning application's cash flow engine supports the definition and
usage of future time buckets according to the desired use by the organization. If you
want to use different configurations of future simulation buckets, such as all monthly or
all quarterly configurations, you must create separate Time Bucket Definitions for each,
and use an appropriate naming convention to identify these characteristics.

Note: To vary Time Bucket Definitions in Balance Sheet Planning, it is
necessary to define the future time bucket structures for the cash flow
engine processing using this Time Bucket Definitions functionality. In
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addition, maintenance of standard Hyperion Data Form Year and
Period dimension member selections is also required to structure the
data forms in the same way the future cash flow engine output is
structured. This chapter covers the usage of Time Bucket Definitions for
detailing cash flow engine output.

Working With Time Bucket Definitions

You create Time Bucket Definitions to specify the future time periods used for storing
and reporting on Balance Sheet Planning results.

>

Navigate to the BSP-> Administrator Activities-> Master Maintenance > Assumption
Forms and select Time Bucket Definition from the list of forms displayed.

(= Oracle Hyperion Planaing, Fusion Edition - Windaws Internet Explorer
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Fle [t Yiew Administration  Tools Melp
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Soaceh: e

& Interet A -

When you first navigate to the Time Bucket Definition form, an empty screen will be
displayed. After you have constructed one or more Time Bucket Definitions, navigation
to the form will display a summary screen showing each of the Time Bucket Definitions
that you have previously built.
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The Time Bucket Definition Summary page lists all the existing time bucket definitions
created within Balance Sheet Planning.

Search Container

A Search container is provided in which you may search for Time Bucket Definitions by
Name, by Status or by As Of Date.

Search Control

Enter your desired search criteria and click the Search control.

Advanced Search Control

You can also search for Time Bucket Definitions by Created By, Creation Date, Last
Modified By and Last Modification Date values. Click the Advanced Search Control to
open a dialog to specify any of these search criteria.

Reset Control

Clicking on the Reset control removes any Name, Status or As Of Date constraint you
may have specified and refreshes the screen.

Instructions Control

Click the Instructions control to open a window containing instructions for working
with Time Bucket Definitions.
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Page Navigation Controls

If more than 10 Time Bucket Definitions exist, use the navigation controls below the
summary grid to go to other pages.

Time Bucket Definition Summary

The Time Bucket Definition Summary presents a grid containing all of the Time Bucket
Definitions that meet your search criteria. The Time Bucket Definition Summary grid
offers several controls that allow you to perform different functions when a Time
Bucket Definition is selected.

To select a Time Bucket Definition, select a check box in the first column of the grid.
More than one Time Bucket Definition can be selected at a time but this will cause some
of the controls to become disabled. Selecting the checkbox for a second time clears the
row.

You may select or deselect all of the Time Bucket Definitions in the summary grid by
clicking on the check box in the upper left hand corner of the summary grid directly to
the left of the Name column header.

You may reverse the order of Time Bucket Definitions displayed by clicking on the
triangle next to the Name column header.

New
Clicking on the New control begins the process of building a new Time Bucket
Definition. The New control is disabled if any rows in the grid have been selected.

View
Selecting a single row out of the grid enables the View control. Clicking on the View
control allows you to view the contents of a Time Bucket Definition on a read-only
basis. The View control is only enabled when a row has been selected.

Edit
Selecting a single row out of the grid enables the Edit control. Clicking on the Edit
control allows you to modify a previously saved Time Bucket Definition. The Edit
control is only enabled when a single row has been selected.

Delete
Selecting one or more rows out of the grid enables the Delete control. Clicking on the
Delete control deletes the Time Bucket Definition you have selected.

Check Dependency

The Check Dependency control is not functional in this release.
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Save As
Selecting a single row out of the grid enables the Save As control. Clicking on the Save
As control create a copy of the existing definition, and will open a dialog in which you
specify a Name and Description for the new Time Bucket Definition. Once the existing
definition is copied to a new Time Bucket Definition, select the checkbox next to its
Name and click the Edit control to edit the definition.

Time Bucket Definition Summary Grid

The following columns categorize each Time Bucket Definition in the summary grid:

e Name
e As Of Date
e Status

e (Creation Date
¢ (reated By
e Last Modification Date

e Last Modified By

Name

Displays the Time Bucket Definition's short name.
As Of Date

Displays the as of date defined for the Time Bucket Definition.
Status

Indicates whether the Time Bucket Definition is currently Active or Inactive.

Creation Date

Displays the date when a Time Bucket Definition was created.

Created By

Displays the name of the user who created a Time Bucket Definition.

Last Modification Date
Displays the date when a Time Bucket Definition was last modified.

Time Bucket Definitions 6-5



Last Modified By

Displays the name of the user who last modified a Time Bucket Definition.

Creating Time Bucket Definition

Name

Description

As Of Date

Status

The Enter Data — Time Bucket Details page captures all the information required for a
particular definition. When creating a new Time Bucket Definition, you must supply a
Name, an As-Of-Date and a Status. You may optionally provide a Description.

Mame  [PlanTimeBucket Description | Time Bucket For Plan AsOfDate  |0Sf21/2013 pe) acive [] | Ga

Back ko Summary

The name you give to your Time Bucket Definition is the means by which you will
subsequently refer to the definition elsewhere within Balance Sheet Planning. You may
not rename existing Time Bucket Definitions.

The Name field will accept all alphanumeric and special characters up to a maximum of
80 characters.

Enter a description up to a maximum of 255 characters for your Time Bucket Definition
in this field. All alphanumeric and special characters can be used.

Click the lookup control next to the as-of-date box to open the calendar and select the
as-of-date for the definition. The as-of-date refers to the last historical date from which
processing will occur.

Click the check box and select Active or Inactive. Only one Time Bucket Definition can
be active at a time. When the Budget Administrator activates a Time Bucket Definition,
the time buckets specified in the definition will be used throughout the application in
generating future cash flow results.

Once you have made your selections in the Enter Data — Time Bucket Details container,
click the Go control to display the Income Simulation Buckets container on the form.
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Mame  [PlanTimeBucket Description | Time Bucket for Plan asOfDate  [05(21/2013 A active (]| Go

Back ko Summary

Click the look up control at the top right of the Income Simulation Details container to
define the time buckets.

r!"::' Define Time Buckets - Windows Internet Explorer

Dimension Members
Vear [F¥13 | &
Period |Ma3-',JunJJuIJF\ug,Sep,Oct,Nav,Dec | /'2',
Add Colurmn
Ck Cancel

In the Define Time Buckets pop-up, click the lookup controls next to the Year and
Period fields to select the Year and Periods for the first year of your Time Bucket
Definition.

The Year selected should be in sequence with the As-of-date specified for the Time
Bucket Definition. For example, if the As-of-date is specified as 31st Dec 2009, the Year
to be selected is FY10. If As-of-date is 30th Nov 2009, then Year to be selected is 2009 as
one more month remains in 2009. Multiple year selection is not allowed. The Year
selected should not be less than As-of-Date year specified in the Time Bucket Definition.

The Periods selected should also be in sequence with the As-of-date. For Example if the
As-of-date is 31st Dec 2009. The Periods to be selected will start from January. If
As-of-date is 30th Nov 2009, the Period to be selected is December as one month
remains in 2009. There should be no gaps between the first period selected and the next
period. For example, do not select January and then March, as the Periods must be in
sequence.

If your time bucket definition is to be comprised of a mix of months and quarters in any
given year, do not select a quarter and a month from the same quarter. For example, do
not select January and also Q1 or January, Feb, March and Q1.

Once you have defined the time buckets for the first year, click Add Column to define
the next year's time buckets. When you click Add Column, the Additional Column
Definition pop-up opens, and should be used select another year and periods for that
year. Use this Additional Column Definition pop-up to define the time buckets for the
second year. When finished, click OK to go back to the Define Time Buckets pop-up.
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Repeat this process until you have defined Income Simulation Buckets for the entire
forecast or plan time horizon.

/> Additional Column Definition - Windows Internet Explorer |’._||‘E|r>__(|
Dimension Members
Year [Fv14 je)
Perind |Jan,Feh,Mar,.ﬂpr,Mav,Jun,JuI,F\ug,Sep,Oct,Nw,Dec /'::,
Ok Cancel

You can also edit the Year and Period selections by clicking on the Edit Column control
in the Define Time Buckets pop-up. Clicking on Edit Column will open the Edit Column
Definition pop-up from which changes can be made. Click the Edit control in the Action
column to make changes to your selections. Click the Delete control in the Action
column to delete a year if desired.

/= Edit Column Definition - Windows Internet Explorer |Z||E|rz|

Dimension Members Action

Year 1 FY13

Edit
Period : May, Jun, Jul, Aug, Sep, Ock, Moy, Dec
Year t FYl4

Edit Delete
Period : JanJFeb,MarJ.ﬁ.pnMay,Jun,JuI,ﬁ\ugJﬁp,@ct,Nav,Dec

Ok

Once you have finished defining and/or editing the column definitions, click OK to
return to the Define Time Buckets interface. Then click OK in the Define Time Buckets
interface. On doing so the pop-up closes and the buckets selected get displayed in the
Income Simulation Buckets container.
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Back to Summary

Be sure to click the Save control when finished with the Time Bucket Definition in order
to save your work.
Once the definition is saved, click Back to Summary to go back to the Time Bucket

Definition Summary page.

Important: Only one Time Bucket Definition can be Active at a time. If
you want to activate another time bucket definition, the currently active
Time Bucket Definition must have the Status set to Inactive.
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Running Cash Flow Edits

This chapter discusses the procedure for validating and cleansing your instrument table
data before you process it to generate cash flow based results.

This chapter covers the following topics:

® Overview of Cash Flow Edits

e Working With Cash Flow Edits Processes
* Creating Cash Flow Edit Processes

¢ Executing Cash Flow Edit Processes

Overview of Cash Flow Edits

Cash Flow Edits processes allow you to verify the accuracy and check the completeness
of your instrument table data. Ideally, you should create and run Cash Flow Edit
processes on your instrument table data before launching current position cash flow
calculations.

Working With Cash Flow Edits Processes

You create Cash Flow Edits process definitions and then execute those definitions to
cleanse your data.

Navigate to the BSP-> Administrator Activities-> Master Maintenance > Assumption
Forms and select Cash Flow Edits from the list of forms displayed.
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When you first navigate to the Cash Flow Edits form, an empty screen will be
displayed. After you have constructed one or more Cash Flow Edits definitions,
navigation to the form will display a summary screen showing each of the Cash Flow
Edits definitions you have previously built.
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The Cash Flow Edits Summary page lists all existing cash flow edit definitions created
within Balance Sheet Planning.
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Search Container

Search Control

A Search container is provided in which you may search for Cash Flow Edits definitions
by Name.

Enter your desired search criteria and click the Search control.

Advanced Search Control

Reset Control

You can also search for Cash Flow Edits definitions by Created By, Creation Date, Last
Modified By and Last Modification Date values. Click the Advanced Search Control to
open a dialog to specify any of these search criteria.

Clicking on the Reset control removes any Name constraint you may have specified
and refreshes the screen.

Instructions Control

Click the Instructions control to open a window containing instructions for working
with Cash Flow Edits.

Page Navigation Controls

If more than 10 Cash Flow Edits definitions exist, use the navigation controls below the
summary grid to go to other pages.

Cash Flow Edits Summary

The Cash Flow Edits Summary presents a grid containing all of the Cash Flow Edits
definitions that meet your search criteria. The Cash Flow Edits Summary grid offers
several controls that allow you to perform different functions when a Cash Flow Edits
definition is selected.

To select a Cash Flow Edits definition, click on a check box in the first column of the

grid. More than one Cash Flow Edits definition can be selected at a time but this will
cause some of the controls to become disabled. Clicking on a checkbox a second time
de-selects the row.

You may select or deselect all of the Cash Flow Edits definitions in the summary grid by
clicking on the check box in the upper left hand corner of the summary grid directly to
the left of the Name column header.

You may reverse the order of Cash Flow Edits definitions displayed by clicking on the
triangle next to the Name column header.
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New

View

Edit

Delete

Run

Save As

Clicking on the New control begins the process of building a new Cash Flow Edits
definition. The New control is disabled if any rows in the grid have been selected.

Selecting a single row out of the grid enables the View control. Clicking on the View
control allows you to view the contents of a Cash Flow Edits definition on a read-only
basis. The View control is only enabled when a row has been selected.

Selecting a single row out of the grid enables the Edit control. Clicking on the Edit
control allows you to modify a previously saved Cash Flow Edits definition. The Edit
control is only enabled when a single row has been selected.

Selecting one or more rows out of the grid enables the Delete control. Clicking on the
Delete control deletes the Cash Flow Edits definition you have selected.

Selecting one row out of the grid enables the Run control. Clicking on the Run control
will execute the Cash Flow Edits definition you have selected.

Selecting a single row out of the grid enables the Save As control. Clicking on the Save
As control create a copy of the existing definition, and will open a dialog in which you
specify a Name and Description for the new Cash Flow Edits definition. Once the
existing definition is copied to a new Cash Flow Edits definition, select the checkbox
next to its Name and click the Edit control to edit the definition.

Cash Flow Edits Summary Grid

The following columns categorize each Cash Flow Edits definition in the summary grid:

e Name

¢ (Creation Date

* Created By

e Last Modification Date

¢ Last Modified By
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Name
Displays the Cash Flow Edits definition's short name.

Creation Date
Displays the date when a Cash Flow Edits definition was created.

Created By

Displays the name of the user who created a Cash Flow Edits definition.

Last Modification Date
Displays the date when a Cash Flow Edits definition was last modified.

Last Modified By

Displays the name of the user who last modified a Cash Flow Edits definition.

Creating Cash Flow Edit Processes

Creating a Cash Flow Edit process is a one-step process. You define both the attributes
that uniquely describe a particular Cash Flow Edit process and the data to be validated
or cleansed by that process on the Create Cash Flow Edit process page.

Procedure

This table describes key terms used for this procedure.

Selected Terminology

Term Description

Name Enter the name of Cash Flow Edit process.

Description Enter the description of Cash Flow Edit
process.

Chart of Account This field allows you to select the chart of
account member that needs to be included in
a Cash Flow Edit process.

Running Cash Flow Edits 7-5



Term Description

Preview Mode Selecting this check box allows you to view
the results of running a Cash Flow Edit
process before the system updates the
underlying records in the Instrument tables.
The default value is checked. If checked, the
data in the instrument tables will not be
updated.

Note: There is currently no option to view
the results of the Cash Flow Edit from the
UL You can view the results of the Cash
Flow Edit by querying directly against the
FSI_PROCESS_ERRORS table.

Step 1

Navigate to the Cash Flow Edits summary page.

Step 2

Click Add.

The Create Cash Flow Edits Process page is displayed.

Nare Sample Cash Flow Desriptian Sample cash flow

Chart OF Account us Treasuries v | 2 Preview Made Go

Back to Summary

Step 3

Enter the name and description of the Cash Flow Edit process.
Step 4

Select the COA.
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Step 6

Once you have defined the information required, you can click the Go button to view a
list of the cash flow edit rules that will be run when the definition is processed.

The data displayed includes detailed information related to each of the cash flow edits,
including Error Codes, Error Conditions, Assignment, Error Level, Warning and
Description information.

Step 7
Click Save.

The Cash Flow Edits process is saved and the summary page is displayed.

Note: In order to run the Cash Flow edits process successfully, you
need to run a business rule called populate product instrument
mapping which is accessible through master maintenance data form.
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Related Topics

Overview of Cash Flow Edits Rules,

Executing Cash Flow Edit Processes

You execute a Cash Flow Edit process to check the accuracy and the completeness of
your Instrument table data. When you run in Preview mode, you can view the results of
running a Cash Flow Edits process by querying the FSI_PROCESS_ERRORS table for
generated errors before the system updates the underlying records in the Instrument
tables.

Prerequisites
[0 Predefined Rules

7-8 Oracle Financial Services Balance Sheet Planning (OFSBSP) User Guide



85 Of Date : 03/31/1996

Search

Hame

Cash Flow Edits

Crested By 4
ADMINISTRATOR

Creation Date 4
10/25/2012

Last Modified By 4
ADMINISTRATOR

YY)

B0
Last Modification Date ¥
04i18/2013

7] Hame &
O test123

Page; of 1
Procedure:

1. Navigate to the Cash Flow Edits summary page.

2. Search for

arule,

Back

3. Select a rule and Click the Run icon to execute the selected process. The Cash Flow

Edits run confirmation page is displayed.

Note: You can view the results of running a Cash Flow Edits rule
before the system updates the underlying records in the Instrument
tables, provided you selected Preview Mode while defining it. If
run in Preview Mode, query the FSI_PROCESS_ERRORS table for
any generated errors.
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8

Defining Custom Payment Patterns

This chapter describes the procedure for defining custom payment patterns for use in
generating projected cash flows.

This chapter covers the following topics:
* Overview of Payment Patterns
e  Working With Payment Patterns

* Creating a New Payment Pattern

Overview of Payment Patterns

Payment Patterns provide a method to customize amortization of specific accounts and
instruments. In a payment pattern, you can assign a unique amortization code to a set of
payment phases, which may include some of the following customized features like
changes in payment frequency, seasonal payment dates, and non-standard or variable
payment amounts. You create payment patterns to capture the repayment behavior of
instruments that are too complex to be accommodated through use of the standard
account table fields.

Working With Payment Patterns

You create user defined Payment Patterns to capture and apply the repayment behavior
of complex instruments.

Navigate to the BSP-> Administrator Activities-> Master Maintenance > Assumption
Forms and select Payment Patterns from the list of forms displayed.
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When you first navigate to the Payment Patterns Summary screen, an empty screen will
be displayed. After you have constructed one or more Payment Pattern definitions,
navigation to the form will display a summary screen showing each of the Payment
Patterns that you have previously built.

Payment Pattern Summary -

As OF Date: 01/31/2010

Search DEY)
Code Name
Payment Pattern -

Payment Fattern L& L |
I Code 4 Name Payment Pattern Crested By Creation Date Last Modified By Last Modification Date

No Data Found
Page: of 2 [a] [San)] e End] Back|
Done. & Intermet H100% <

Search Container

A Search container is provided in which you may search for Payment Pattern
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definitions by Code, Name or Payment Pattern Type.

Search Control

Enter your desired search criteria and click the Search control.

Advanced Search Control

You can also search for Payment Pattern definitions by Created By, Creation Date, Last
Modified By and Last Modification Date values. Click the Advanced Search Control to
open a dialog to specify any of these search criteria.

Reset Control

Clicking on the Reset control removes any Code, Name or Payment Pattern Type
constraint you may have specified and refreshes the screen.

Instructions Control

Click the Instructions control to open a window containing instructions for working
with Payment Patterns.

Page Navigation Controls

If more than 10 Payment Pattern definitions exist, use the navigation controls below the
summary grid to go to other pages.

Payment Pattern Container

The Payment Pattern Container presents a grid containing all of the Payment Patterns
that meet your search criteria. The Payment Pattern grid offers several controls that
allow you to perform different functions when a Payment Pattern is selected.

To select a Payment Pattern, select the check box in the first column of the grid. More
than one payment pattern can be selected at a time but this will cause some of the
controls to become disabled. Selecting the checkbox for a second time clears the
payment pattern.

You may select or de-select all of the payment patterns in the grid by clicking on the
checkbox in the upper left hand corner of the grid directly to the left of the Code
column header.

New

Clicking on the New control begins the process of building a new Payment Pattern
definition. The New control is disabled if any rows in the grid have been selected.
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View

Selecting a single row out of the grid enables the View control. Clicking on the View
control allows you to view the contents of a Payment Pattern definition on a read-only
basis. The View control is only enabled when a row has been selected.

Edit
Selecting a single row out of the grid enables the Edit control. Clicking on the Edit
control allows you to modify a previously saved Payment Pattern definition. The Edit
control is only enabled when a single row has been selected.

Delete
Selecting one or more rows out of the grid enables the Delete control. Clicking on the
Delete control deletes the Payment Pattern definition you have selected.

Check Dependency
The Check Dependency control is not functional in this release.

Save As

Selecting a single row out of the grid enables the Save As control. Clicking on the Save
As control create a copy of the existing definition, and will open a dialog in which you
specify a Name and Description for the new Payment Pattern definition. Once the
existing definition is copied to a new Payment Pattern definition, select the checkbox
next to its Name and click the Edit control to edit the definition.

Payment Pattern Summary Grid

The following columns categorize each payment pattern in the summary grid:

e Code

e Name

¢ Payment Pattern

¢ (reated By

¢ Creation Date

e Last Modification Date

¢ Last Modified By
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Code

Displays the code value defined for a payment pattern.

Name
Displays the name of the payment pattern.

Payment Pattern
Indicates whether the payment pattern type is Absolute, Relative or Split.

Created By

Displays the name of the user who created the payment pattern.

Creation Date

Displays the date and time at which a payment pattern was created.

Last Modification Date
Displays the date and time at which the payment pattern was last modified.

Last Modified By

Displays the name of the user who last modified the payment pattern.

Creating a New Payment Pattern

1. Click the New icon to create a new payment pattern. The Payment Pattern Details
page captures all the information required for a payment pattern definition.
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Code 6001 Narne SamplaPattern
(Hint: Number between S000 and 69999)
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G ntermet #100% -

2. Enter a code value for the new payment pattern. Code is a mandatory input and
should be within 1000 and 69999.

Important: The code, also known as an amortization type code, is a
numeric internal identifier for the payment pattern. The code value
you assign to the new pattern must be unique. In addition, the code
must be mapped to the appropriate instrument table records
(AMRT_TYPE_CODE field) to connect the instrument to the
appropriate pattern for generation of current position cash flows.

3. Enter a Name for the Payment Pattern. The Name field will accept alphanumeric
inputs. No special characters are allowed except underscore. Name must not start
with a number. It must start with an alpha character or underscore. Maximum 80
characters accepted.

4. Select the Pattern Type to be defined. The Pattern Type determines what payment
characteristics are available when defining the payment phases, such as month and
day or frequency and value. It is a list with options Absolute, Relative and Split:

* Absolute payment patterns allow definitions of payments that occur on specific
dates. Absolute payment patterns are commonly used for instruments that are
on a seasonal schedule, such as agricultural or construction loans that require
special payment handling based on months or seasons.

When working with absolute payment patterns, it is sufficient to define
payments for one calendar year. Once the term exceeds a year, the payment
schedule will loop until the instrument matures.
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® Relative payment patterns are commonly used for modeling instruments that
have irregular scheduled payments or for instruments where the payment type
changes over time.

For example, a four year loan may require interest only payments for the first
12 months. The next 35 payments are scheduled for 50% of the currently
scheduled payment, and the last payment is a balloon payment for the balance
of the loan.

¢ Split payment patterns contain multiple sets of payment phases under a single
amortization code. You can use a split pattern for financial instruments that
make principal payments along two concurrent amortization schedules. Each
separate amortization schedule is termed a timeline and assigned a percentage
of the balance. A Split Pattern can constitute both absolute and/or relative
payment patterns within itself.

Select the Payment Type. The Payment Type determines the available
characteristics for defining the payment amount. The payment types are:

¢ Conventional
® Level Principal

¢ Non-Amortizing

Click the Go button. On clicking Go, the payment pattern details appear depending
on the selection of Pattern Type and Payment Type and shows 1 row. More rows
can be added by clicking on Add Row. Rows can also be deleted by clicking Delete
Row. All fields are mandatory.

Define one or more payment phases to complete a payment pattern. A payment
phase is a set of payment characteristics that defines the timeline of the payment
phase. Though the characteristics change based on whether you are defining an
absolute or relative pattern, two characteristics appear for both patterns: Payment
Method and Value.

*  When the Pattern Type is Absolute, you must specify the Month, Day, Cash
Flow Type, Payment Method and Value. Month is a drop down listing all
months from Jan to Dec. Day is a text box accepting numeric inputs between 1
and 31. The value accepted depends on the month selected.
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Code 80001 MName MNewPattern
(Hint: Number between 1000 and 63539)

Patter Type Fayment Type Conventional v | | Go
Absolute Pattern Definition B W
Term Specification
O Penth Day Cash Flow Type Payment Method Value
O January 15 Frincipal and Interest % of original payment 50,00
i February 15 Principal and Interest % of original payment 75.00
O March 15 Principal and Intarsst | sbsolute value v 100,00
bolte viahe -
Back ba Summary 2

*  When the Pattern Type is Relative, you must specify the Frequency, Multiplier,
Repeat, Cash Flow Type, Payment Method and Value. Enter the Frequency and
select the Multiplier for each payment phase. Enter the number of times each
payment phase should be repeated in the Repeat column.

Code Name
(Hint: Number between 1000 and £9999)

Pattern Type Payment Type
Relative Pattern Definition [T
[O] Frequensy | Mukipler [ Repest | Cash Flow Type | PaymentMethod | value ] R
=] 1 Months | B nterest only | | |

Back to Summary

Frequency and Repeat are text boxes accepting numeric input between 1 and
9999. Multiplier is a drop down with options Days, Months and Years.

*  When the Pattern Type is Split, you must define what percentage will have
Absolute Pattern Type and what percentage will have Relative Pattern Type.
You can then proceed to define the definition like you would for Absolute and
Relative pattern types.

Code Name
{Hint: Number between 1000 and 6339%)

Pattern Type Payment Type
Split Pattern Definition B
Percent
Payment Pattern Paymert Type Cion
Relative Conventional 40.0
O Relative Level prindipal 0.0
O Relative Mon-amortizing s0.0
Relative Pattern Definition B
[O]  Freaweny | Multilier [ Repest | Cach Flow Type | PaymentMethod | Value |
‘ @ 1 ‘ Munthsl 999‘ Principal and lntarsst‘ s of current psyment‘ 20 n‘

Apply

Back to Summary.

¢ Cash Flow Type is a drop down with options Principal and Interest, Interest
Only. When Interest only is selected, Payment Method and Value fields get
disabled.
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The Payment Method determines the behavior of the value (or payment
amount) of the payment phase. The values appear depending on the Payment
Type selected in Block 1. The following table describes the different Payment

Methods.

Payment Methods

Method

Description

% of Original Balance

% of Current Balance

% of Original Payment

This method calculates the payment as
the original balance multiplied by the
input percent. This method is useful for
apportioning the starting balance on a
level principal instrument over several
payments. This method is available only
for payment patterns that you define with
a Payment Type of Level Principal.

This method calculates the payment as
the current balance prior to payment
multiplied by the input percent. This
method is available only for payment
patterns that you define with a Payment
Type of Level Principal.

This method calculates the payment as
the original payment column from the
detail instrument data multiplied by the
input percent. For new business, it uses
the original payment amount calculated
at the origination of the instrument.

Note: Do not use the % of Original
Payment method for an instrument
that initially pays interest only for new
business. In this case, the original
payment amount is zero, and all
payments described as a % of the
Original Payment would therefore also
be zero.
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Method Description

% of Current Payment This method calculates the payment as
the previous payment multiplied by the
input percent. This payment is calculated
on the payment date, according to the
characteristics of the instrument at the
time of the payment, including the
current rate, current balance, and current
payment frequency. The input percent is
applied to the calculated payment
amount.

Absolute Payment This is an input payment amount. This
amount represents both principal and
interest for a conventional Payment Type.
For a Payment Type of level principal, it
represents principal only. For both types
of patterns, you enter absolute value
payment amounts as gross of
participations.

Note: Do not use this method for new
business. If you assign a pattern that
includes absolute value to new
business, processing ignores the
pattern.

®  Value reflects the percentage or payment amount based on the method chosen
for the payment phase. Value is not available for phases using the payment
method Interest Only. Payment amounts for conventional pattern phases must
reflect both principal and interest payments. Payment amounts for level
principal pattern phases reflect only the principal portion of the payment. For
level principal pattern phases, the total cash flow on a payment date is the
principal amount stored as the payment plus the calculated interest.

When payment method is % of Original Balance, % of Current Balance, % of
Original Payment or % of Current Payment, the values entered should be
between 0 and 100. If payment method is Absolute Value, then there is no limit
to the amount entered.

Note: The Payment Method and Value columns are not
available for patterns defined with a Non-Amortizing payment
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type. The application assumes all payments are interest only
for this type of pattern.

8. Click Save when you are finished to save the Payment Pattern. Once the definition
is saved, user should click Back to Summary button to go back to the Summary
Page.
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Defining Custom Repricing Patterns

This chapter describes the procedure for defining custom repricing patterns for use in
generating projected cash flows.

This chapter covers the following topics:
¢ Opverview of Repricing Patterns
e Working with Repricing Patterns

* Creating a New Repricing Pattern

Overview of Repricing Patterns

Repricing Patterns provide a mechanism to control the repricing structure of
instruments whose rates change according to complex schedules. The Repricing Pattern
feature enables you to define multiple changes to various elements affecting repricing
including:

e Rates
e Margins
* Repricing Frequency

A Repricing Pattern has two major components: Repricing Pattern Definition and
Repricing Event Definition. For every repricing pattern you create, you must define at
least one repricing event.

Repricing Pattern Definition

The Repricing Pattern enables you to define a series of repricing events that describe
interest rate adjustment characteristics over the life of a cash flow instrument. One
Repricing Pattern can be assigned to many cash flow instruments.

There are two types of repricing patterns that you can define:
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® Absolute Repricing Pattern - An absolute repricing pattern is a collection of
repricing events that occur on specific dates. You may have up to one year of
defined events that repeat for the life of the instrument. For example, you could
define one event for each day of the year; the maximum number of events that you
can define is 365. You can only define one event for any given date.

* Relative Repricing Pattern - A relative repricing pattern is a series of repricing
events defined for periods of time. The relative repricing pattern is a series of
repricing events that are driven by user defined time lines. It is used for instruments
where the repricing is determined by elapsed time since origination. You specify
the duration of each repricing period (frequency) and the number of times that
event should occur (repeat) before calculating the next event in the pattern.

For example, an event can be defined with a frequency of 1, a multiplier of Months,
and a repeater of 3. This translates into an event that reprices every month for a
duration of 3 consecutive months.

You may have a graduated rate mortgage that requires three rate changes over the
life of the instrument. You will have three events following the initial event. If you
want the instrument to retain the behavior defined for the last event, the repeater
should be set to 999. This prevents wrapping, or the repetition of all the defined
events until the life of the instrument runs out.

Repricing Event Definition

The Repricing Pattern Events define all the changes to the interest rates of the
instrument during its life. Every pattern begins with an initial event, which describes
the characteristics that are set at origination.

The second event describes the change in the repricing characteristics after the initial
period is over. A third event describes the next change in the repricing characteristics,
and so on. In relative repricing patterns, you can also define the number of times an
event will be repeated before the next event is triggered.

Event Detail

You define each repricing event with a repricing type of either flat rate or indexed rate.
The repricing types determine the event detail characteristics that are available.

Flat Rate

Select the Flat rate repricing type allows you to set the rate of the instrument to a fixed
value. For example, 6%.

The following table describes the event detail characteristics that are available when the
flat rate repricing type is selected:
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Indexed Rate

Event Detail Characteristics: Flat Rate

Characteristic Description

Net Rate The new net rate value
Gross Rate The new gross rate value
Transfer Rate The new transfer rate

Flat rate always overrides any caps and floors defined on current position instrument
records.

Selecting the Indexed Rate Repricing Type allows you to set the rate of the instrument
to an adjustable value, defined as the index rate plus a margin. The following table
describes the event detail characteristics that are available when the indexed rate
repricing type is selected:

Event Detail Characteristics: Indexed Rate

Characteristic Description

Interest Rate Code Reference interest rate used as the index rate
to set gross and net rates. This list of values is
pulled from the current Historical Rates
database.

Transfer Interest Rate Code Interest rate used to calculate transfer rate.
The field is a list of value type.

Net Margin Added to index rate to get net rate.
Gross Margin Added to index rate to get gross rate.
Transfer Margin Added to index rate to get transfer rate.
Rate Cap Life The upper limit for gross rate set by a

particular event.
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Characteristic Description

Rate Floor Life The lower limit for gross rate set by a
particular event.

Rate Set Lag Period by which the date of the interest rate
used for calculation precedes the event date;
set with a value and a multiplier.

Yield Curve Term Term used in interest rate code lookups; if left
blank, defaults to the term until the next
repricing; set with a value and multiplier.

Working with Repricing Patterns

Navigate to the BSP-> Administrator Activities-> Master Maintenance > Assumption
Forms and select Repricing Patterns from the list of forms displayed.
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When you first navigate to the Repricing Patterns Summary screen, an empty screen
will be displayed. After you have constructed one or more Repricing Pattern
definitions, navigation to the form will display a summary screen showing each of the
Repricing Patterns that you have previously built.
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Search Container

A Search container is provided in which you may search for Repricing Pattern
definitions by Code, Name or Pattern Type.

Search Control

Enter your desired search criteria and click the Search control.

Advanced Search Control

You can also search for Repricing Pattern definitions by Created By, Creation Date, Last
Modified By and Last Modification Date values. Click the Advanced Search Control to
open a dialog to specify any of these search criteria.

Reset Control

Clicking on the Reset control removes any Code, Name or Pattern Type constraint you
may have specified and refreshes the screen.

Instructions Control

Click on the Instructions control to open a window containing instructions for working
with Repricing Patterns.

Page Navigation Controls

If more than 10 Repricing Pattern definitions exist, use the navigation controls below
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the summary grid to go to other pages.

Repricing Pattern Container

The Repricing Pattern Container presents a grid containing all of the Repricing Patterns
that meet your search criteria. The Repricing Pattern grid offers several controls that
allow you to perform different functions when a Repricing Pattern is selected.

To select a Repricing Pattern, select the checkbox from the first column of the grid.
More than one Repricing Pattern can be selected at a time but this will cause some of the
controls to become disabled. Selecting the checkbox for second time clears the repricing
pattern.

You may select or de-select all of the repricing patterns in the grid by clicking on the
checkbox in the upper left hand corner of the grid directly to the left of the Code
column header.

New
Clicking on the New control begins the process of building a new Repricing Pattern
definition. The New control is disabled if any rows in the grid have been selected.

View
Selecting a single row out of the grid enables the View control. Clicking on the View
control allows you to view the contents of a Repricing Pattern definition on a read-only
basis. The View control is only enabled when a row has been selected.

Edit
Selecting a single row out of the grid enables the Edit control. Clicking on the Edit
control allows you to modify a previously saved Repricing Pattern definition. The Edit
control is only enabled when a single row has been selected.

Delete
Selecting one or more rows out of the grid enables the Delete control. Clicking on the
Delete control deletes the Repricing Pattern definition you have selected.

Check Dependency
The Check Dependency control is not functional in this release.

Save As

Selecting a single row out of the grid enables the Save As control. Clicking on the Save
As control create a copy of the existing definition, and will open a dialog in which you
specify a Name and Description for the new Repricing Pattern definition. Once the
existing definition is copied to a new Repricing Pattern definition, select the checkbox
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next to its Name and click the Edit control to edit the definition.

Repricing Pattern Summary Grid

The following columns categorize each repricing pattern in the summary grid:

e Code

e Name

e Pattern Type

* Created By

e Creation Date

e Last Modification Date

¢ Last Modified By

Code

Displays the code value defined for a repricing pattern.
Name

Displays the name of the repricing pattern.
Pattern Type

Indicates whether the Pattern Type is Absolute or Relative.
Created By

Displays the name of the user who created the repricing pattern.

Creation Date
Displays the date and time at which a repricing pattern was created.

Last Modification Date

Displays the date and time at which the repricing pattern was last modified.

Last Modified By

Displays the name of the user who last modified the repricing pattern.
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Creating a New Repricing Pattern

1.

2.

Click the New control to create a new repricing pattern. The Enter Data - Repricing
Pattern Details page captures all the information required for a particular
definition.

= Oracle Hyperion Planning, Fusion Edition - Windaws Internet Explorer

<)

Ertar Dista - Rapricing Pattarn Details -

Code 525 Name NewReprinngPattem
{Hint: Number between 500 and 4999}

Pattarn Trpe Absalute | [Ga
Abschute
Aelstive

Done. & Intemet 0% T

Enter a Code value for the new Repricing Pattern. Code is a mandatory input and
should be within 500 and 4999.

Important: The code is a numeric internal identifier for the
repricing pattern. The code value must be a number between 500
and 4999 and the code value you assign to the new pattern must be
unique. In addition, the code must be mapped to the appropriate
instrument records (ADJUSTABLE_TYPE_CD field) to connect the
instrument to the appropriate pattern.

Enter a Name for the Repricing Pattern. The Name field will accept alphanumeric
inputs. No special characters allowed except underscore. Name must not start with
anumber. It must start with an alpha character or underscore. Maximum 80
characters accepted.

Select the Pattern Type to be defined. Pattern Type is a list with options Absolute
and Relative.

Click on the Go button. On clicking Go, the grid to define the Repricing Events will
appear depending on the selection of Pattern Type, and shows 1 row. More rows
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can be added by clicking on Add Row icon. Add rows for the number of repricing
events you want to define. Rows can also be deleted by clicking on the Delete Row
icon. All fields are mandatory.

Defining Absolute Repricing Patterns

If Absolute is selected as the Pattern Type, you must specify the Month, Day and
Repricing Type for each repricing event.

... | ¥ Pre-Market Data, Stock Mark.., | Orade Hyperon Planiing... X
pielp RO E |S P AR ET S

Enter Data - Repricing Pattarn Details o
Code 525 Name NewRepriangPattern a
{Hint: Number between 500 and 4999}

Pattarn Type Absolute ¥ Ga
Repricing Events-Absolute B w

O] Month Day Repricing Type
() Initial [:nuexeu
[1[septembar 15 | Flat |
(]| oetsbar 15 [Indexed
[/ Dazembar 15 Indaxed

Back ta Summary
Done. @ Inseret H00% v

Descriptions for each of these terms are described in the table below:

Selected Terminology

Term Description

Month In conjunction with the Day field, this
drop-down menu, allows to you to specify a
unique month-day combination for a
repricing event.

Day In conjunction with the Month drop-down
menu, this field allows you to specify a
unique month-day combination for a
repricing event.
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Term Description

Repricing Type A drop list, it displays the repricing type,
Flat rate or Indexed rate, associated with a
particular event.

Based on the selection of Repricing Type, the event detail block will appear.
Repricing Type = Flat rate

If Flat is selected as the Repricing Type, select the checkbox next to the first
repricing event to open the Flat Repricing Event Detail container.

£ Oracle Hyperion Planning, Fusion Edition - Windows Internet Explorer =)
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Enter Dists - Repricing Pattern Details A
-
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Pattern Type absolute % [Ga]
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Of Honth Day | Repricing Trpe
(m] Initial Indexed
[#) September 15| Flat
] October 15 |Indexed
[ Decarmber 15 | Indezxed
Flat Repricing Event Detail B

Balance Type None -

NetRate | Gross Rate | Transfer Rate
00 0.0 0.0

Apply| [cancel]
Back to Summary

Done @ intemet 0% v

¢ Select Balance Type option:

¢ None - If None is selected, then Balance Tiered pricing is not applied. The
rates specified are applied to the entire balance.

Enter the Net Rate, Gross Rate and Transfer Rate values. You must enter a
valid value for at least one of the rate fields. Values entered should be
between 0 and 100.

Click Apply.

Deselect the box next to the repricing event you just defined, and check the
box for the next repricing event you want to define.

Repeat the preceding process until all repricing events are defined,
remembering to click Apply for each one before moving to the next event.
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®  Current Balance — If Current Balance is selected, then you can define
balance tiers and associate different rates with the corresponding balance
tier levels.

Click the Add Row icon to add the desired number of rows to the Balance
Tier definition

Enter the tier low balances in the 'From' column for each tier. The 'To'
balances will be automatically calculated and displayed.

Enter the Mix Percent, Net Rate, Gross Rate and Transfer Rate values for
each balance tier as appropriate. You must enter a valid value for at least
one of the rate fields.
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[Bpgly] [Cancel

Back to Summary.

Dome & ltenet *100% -

User also has to enter the mix percent applicable to each tier.

Repricing Type = Indexed rates

If indexed is selected as the Repricing Type, select the checkbox next to the first
repricing event to open the Indexed Repricing Event Details container.
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Select or enter values for the following items:

Interest Rate Code — Select the interest rate code to be used as the index for
setting the net rate of the instrument.

FTP Interest Rate Code — Select the interest rate code to be used as the index for
setting the transfer rate of the instrument.

Yield Curve Term — Enter or select the yield curve term point and multiplier to
be used for the pricing event. Multiplier values available are Days, Months or
Years.

Net Margin — Specify the spread to be applied to the index rate for setting the
net rate of the instrument. Enter a value between -9999.999999 and 9999.999999.

Gross Margin — Specify the spread to be applied to the index rate for setting the
Gross Rate of the instrument. This is applicable only for participation loans.
Enter a value between -9999.999999 and 9999.999999.

FTP Margin — Specify the spread to be applied to transfer rate index rate for
setting the transfer rate of the instrument. Enter a value between -9999.999999
and 9999.999999.

Rate Cap Life — Specify the maximum rate value that can be set for the net rate
of the instrument. Enter a value between 0 and 9999.999999.

Rate Floor Life — Specify the minimum rate value that can be set for the net rate
of the instrument. Enter a value between 0 and 9999.999999.
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* Rate Set Lag — Enter or select any time lag value and multiplier to be used when

setting the rate for the instrument. Multiplier values available are Days, Months
or Years.
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When the event detail for a repricing event is defined, click apply to save the event
definition before defining the details for the next repricing event.

Defining Relative Repricing Patterns

If Relative is selected as the Pattern Type, you must specify the Frequency,
Multiplier, Repeat and Repricing Type for each repricing event.
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Descriptions for each of these terms are described in the table below:
Selected Terminology
Term Description
Frequency In conjunction with the Multiplier
drop-down menu, this field allows you to
specify how often repricing occurs. Enter a
value between 1 and 9999.
Multiplier The unit of time applied to the frequency.
The choices are:
*  Days
® Months
Years
Repeat Allows you to specify the number of times a

repricing event should be repeated. Enter a
value between 1 and 9999.
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Term Description

Repricing Type A drop list, it displays the repricing type,
Flat rate or Indexed rate, associated with a
particular event.

You define each repricing event for relative repricing patterns with a repricing type
of either flat rate or indexed Rate. Follow the same instructions above under
defining absolute repricing patterns to specify the details for Flat rate and/or
Indexed Rate repricing types.

Remember to click Apply as each Repricing Event Detail is defined before moving
on to defining the next Repricing Event Details.

8. Once the Repricing Pattern is completely defined, click the Save icon to save the
complete repricing pattern definition.

Once the definition is saved, user should click Back to Summary button to go back to
the Summary Page.
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Defining Behavior Patterns

This chapter describes the procedure for defining payment or principal amortization
flows through Behavior Patterns, for instruments that do not have contractual
amortization schedules.

This chapter covers the following topics:
e Overview of User Defined Behavior Patterns
*  Working With Behavior Patterns

* Creating a New Behavior Pattern

Overview of User Defined Behavior Patterns

User defined behavior patterns allow you to define principal amortization patterns for
non-maturity products in your portfolio. You can include a behavior pattern while
generating cash flows by entering the behavior pattern code as the amortization type
code for the instrument(s). The Behavior Pattern code can range from 70000 to 99999.
See: Creating a New Behavior Pattern, page 10-5

Working With Behavior Patterns

Navigate to the BSP-> Administrator Activities-> Master Maintenance > Assumption
Forms and select Behavior Patterns from the list of forms displayed.
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When you first navigate to the Behavior Patterns Summary screen, an empty screen will
be displayed. After you have constructed one or more Behavior Pattern definitions,
navigation to the form will display a summary screen showing each of the Behavior
Patterns that you have previously built.
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Search Container

A Search container is provided in which you may search for Behavior Pattern
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Search Control

definitions by Code, Name, or Type.

Enter your desired search criteria and click the Search control.

Advanced Search Control

Reset Control

You can also search for Behavior Pattern definitions by Created By, Creation Date, Last
Modified By and Last Modification Date values. Click the Advanced Search Control to
open a dialog to specify any of these search criteria.

Clicking on the Reset control removes any Code, Name or Type constraint you may
have specified and refreshes the screen.

Instructions Control

Click the Instructions control to open a window containing instructions for working
with Behavior Patterns.

Page Navigation Controls

If more than 10 Behavior Pattern definitions exist, use the navigation controls below the
summary grid to go to other pages.

Behavior Pattern Container

New

The Behavior Pattern Container presents a grid containing all of the Behavior Patterns
that meet your search criteria. The Behavior Pattern grid offers several controls that
allow you to perform different functions when a Behavior Pattern is selected.

To select a Behavior Pattern, click on a checkbox in the first column of the grid. More
than one Behavior Pattern can be selected at a time but this will cause some of the
controls to become disabled. Clicking on a checkbox a second time de-selects the
behavior pattern.

You may select or de-select all of the behavior patterns in the grid by clicking on the
checkbox in the upper left hand corner of the grid directly to the left of the Code
column header.

Clicking on the New control begins the process of building a new Behavior Pattern
definition. The New control is disabled if any rows in the grid have been selected.
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View

Selecting a single row out of the grid enables the View control. Clicking on the View
control allows you to view the contents of a Behavior Pattern definition on a read-only
basis. The View control is only enabled when a row has been selected.

Edit
Selecting a single row out of the grid enables the Edit control. Clicking on the Edit
control allows you to modify a previously saved Behavior Pattern definition. The Edit
control is only enabled when a single row has been selected.

Delete
Selecting one or more rows out of the grid enables the Delete control. Clicking on the
Delete control deletes the Behavior Pattern definition you have selected.

Check Dependency
The Check Dependency control is not functional in this release.

Save As

Selecting a single row out of the grid enables the Save As control. Clicking on the Save
As control create a copy of the existing definition, and will open a dialog in which you
specify a Name and Description for the new Behavior Pattern definition. Once the
existing definition is copied to a new Behavior Pattern definition, select the checkbox
next to its Name and click on the Edit control to edit the definition.

Behavior Pattern Summary Grid

The following columns categorize each repricing pattern in the summary grid:

e Code
e Name
* Type

¢ (reated By
¢ Creation Date
e Last Modified By

e Last Modification Date
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Code

Displays the code value defined for a behavior pattern.

Name
Displays the name of the behavior pattern.

Type
Indicates whether the Type is Non Maturity, Non Performing or Devolvement and
Recovery.

Created By

Displays the name of the user who created the behavior pattern.

Creation Date

Displays the date and time at which a behavior pattern was created.

Last Modified By

Displays the name of the user who last modified the behavior pattern.

Last Modification Date

Displays the date and time at which the behavior pattern was last modified.

Creating a New Behavior Pattern
Following steps will help you to create a new behavior pattern:

1. Click on the New icon to create a new Behavior Pattern.
2. The Enter Data - Behavior Pattern Details page is displayed.

3. Enter a code value for the new behavior pattern.

Note: The code, also known as an amortization type code, is a
numeric identifier for the payment pattern. The code value must be
a number between 70000 and 99999. The code value you assign to
the new pattern must be unique. In addition, the code must be
mapped to the appropriate instrument records, (AMRT_TYPE_CD
field) to connect the instrument to the appropriate pattern.

4. Enter the Name and a brief Description for the pattern. The Name field will accept
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alphanumeric inputs. No special characters are allowed except underscore, and the
name must not start with a number. It must start with an alpha character or
underscore. Maximum 80 characters accepted. The Description field will accept all
alphanumeric and special characters. Maximum 255 characters accepted.

5. Select the behavior pattern Type: Non Maturity, Non Performing, or Devolvement
and Recovery.

6. Click on the Go button to display the grid used to define the behavior pattern.

. T ;D I ™ @
file Edt yiew Administration Towls Help =B d|/ Pt mE D @

Enter Data - Behavior Pattern Details a
Code 70005 Description Sample Behavior Pattern
(Hint: Number between 70000 and 99959)
Hame SamplePattern Trpe fon Maturity v [Ge
Non Maturt
Devalvement and Recovery )
Non Maturity Hon Performing B W
a Tenar Hultiplier [ Percentage Ealance Type
O Manths | Core

| Total Percentage l |

Back to Summary

7. Define the Behavior Pattern Term Specifications for maturity tranches.

8. The selection of the Behavior Pattern type made in the previous step determines the
information you must provide to successfully define that pattern type.

See:

¢ Defining Non Maturity Behavior Patterns, page 10-7
¢ Defining Non Performing Behavior Patterns, page 10-9

* Defining Devolvement and Recovery Behavior Patterns, page 10-11

Note: The Behavior Pattern details page above, displays the
specifications associated with the Non Maturity Pattern Type.
Should you change this value for one of the other two alternatives,
Non Performing or Devolvement and Recovery, the system will
refresh the payment specifications section corresponding to the
new Pattern Type. Although you can change your selection of the
Pattern Type at any point in this procedure, sometimes this might
result in loss of data related to any prior selection.
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Defining Non Maturity Behavior Patterns

Procedure

Non Maturity behavior patterns are commonly used for deposit products like checking,
savings and money market accounts as well as for credit card accounts. These account
types are similar in that they do not have contractual cash flows because customers
have the option to deposit or withdraw any amount at any time (up to any established

limits).

When working with non maturity behavior patterns, your percentage weights assigned

to maturity terms must add up to 100%.

This table describes key terms used for this procedure.

Selected Terminology

Term

Description

Tenor

Multiplier

Percentage

Balance Type

Used to specify the maturity term for the
particular row. E.g. if "1 Day" is defined, then
the applicable percentage of the balance will
runoff (mature) on the As of Date + 1 Day.

Tenor should be a value between 1 and 999.

The unit of time applied to the Tenor.

The choices are:

Days
®  Months

Years

The relative amount of the principal balance
that will mature on the date specified by the
Tenor + Multiplier.

Enter values between 0 and 100. The

percentage amounts must add to 100.

Allows you to classify the runoff based on the
appropriate type
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Term Description

Add Row Use to add one or more rows

Delete Row Use to delete one or more rows

1. Define the maturity tenor and multiplier for the first maturity strip. The first strip
usually represents non-core or "volatile" funds and typically has a very short
maturity, such as "1 Day".

2. Select the Percentage to apply to the outstanding balance indicating how much of
the outstanding balance will mature on the specified term.

3. Select the Balance Type as Core or Volatile

Note: There is no difference in behavior from a cash flow
perspective, but the runoff amount will be written to a principal
runoff financial element corresponding to the selected Balance

Type.

4. Click the Add Row icon to add additional payment strips to the Pattern. After
defining the initial strip as Volatile, subsequent strips are typically classified as
Core with varying maturity terms assigned.

5. To delete a row, select the check box corresponding to the row you want to remove
and click the Delete icon

6. Click on the Save icon to save the pattern definition.
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7. Click on the Back to Summary button to return to the Behavior Pattern summary
page.

Defining Non Performing Behavior Patterns

Non Performing behavior patterns are commonly used for balances that are classified as
non-earning assets. These balances are typically sourced from the management ledger
as aggregate balances. Users are able assign expected maturity profiles to these balances
classifying them into appropriate categories of Sub Standard, Doubtful or Loss.

Procedure
This table describes key terms used for this procedure.

Selected Terminology

Term Description

Tenor Used to specify the maturity term for the
particular row. E.g. if "1 Day" is defined, then
the applicable percentage of the balance will
runoff (mature) on the As of Date + 1 Day.

Tenor should be a value between 1 and 999.
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Term Description

Multiplier The unit of time applied to the Tenor.

The choices are:

Days
® Months
Years
Percentage The relative amount of the principal balance

that will mature on the date specified by the
Tenor + Multiplier.

Enter values between 0 and 100. The
percentage amounts can exceed 100% for non
performing patterns.

Balance Type Allows you to classify the runoff based on the
appropriate type

Add Row Use to add one or more rows

Delete Row Use to delete one or more rows

1. Define the maturity tenor and multiplier for the first maturity strip. The first strip
can be any of the three categories including Substandard, Doubtful or Loss.

2. Select the Percentage to apply to the outstanding balance indicating how much of
the outstanding balance will mature on the specified term.

3. Select the Balance Type as Substandard, Doubtful or Loss

Note: There is no difference in behavior from a cash flow
perspective, but the runoff amount will be written to a principal
runoff financial element corresponding to the selected Balance

Type.

4. Click the Add Row icon to add additional payment strips to the Pattern and define
appropriate assumptions for each strip.

5. To delete a row, select the check box corresponding to the row(s) you want to
remove and click the Delete Row icon
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6. Click on the Save icon to save the pattern definition
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7. Click on Back to Summary to return to the Behavior Pattern summary page.

Defining Devolvement and Recovery Behavior Patterns

Devolvement and Recovery behavior patterns are commonly used for estimating cash
flows associated with Letters of Credit and Guarantees. These product types are
typically categorized as off balance sheet amounts. Users are able assign expected
maturity profiles to the related balances classifying them into appropriate categories of
Sight Devolvement and Sight Recovery or Usance Devolvement and Usance Recovery.
Sight Devolvement and Recovery are the most common types.

Procedure
This table describes key terms used for this procedure.

Selected Terminology

Term Description

Tenor Used to specify the maturity term for the
particular row. E.g. if "1 Day" is defined, then
the applicable percentage of the balance will
runoff (mature) on the As of Date + 1 Day.

Tenor should be a value between 1 and 999.
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Term

Description

Multiplier

Percentage

Balance Type

Add Row

Delete Row

The unit of time applied to the Tenor.

The choices are:
®  Days
®  Months

Years

The relative amount of the principal balance
that will mature on the date specified by the
Tenor + Multiplier.

Enter values between 0 and 100. The
percentage amounts can exceed 100% for
devolvement and recovery patterns.

Allows you to classify the runoff based on the
appropriate type.

Sight: indicates the Beneficiary is paid as soon
as the Paying Bank has determined that all
necessary documents are in order. This is
preferred approach.

Usance: is a period of time which can be
between 30 and 180 days after the bill of
lading date.

Use to add one or more rows

Use to delete one or more rows

1. Define the maturity tenor and multiplier for the first maturity strip. The first strip
can be any of the three categories including Substandard, Doubtful or Loss.

2. Select the Percentage to apply to the outstanding balance indicating how much of
the outstanding balance will mature on the specified term.

3. Select the Balance Type as Sight Devolvement, Sight Recovery, Usance

Devolvement and Usance Recovery.

Note: There is no difference in behavior from a cash flow
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7.

perspective, but the runoff amount will be written to a principal
runoff financial element corresponding to the selected Balance

Type.

Click the Add Row icon to add additional payment strips to the Pattern and define
appropriate assumptions for each strip.

To delete a row, select the check box corresponding to the row(s) you want to
remove and click the Delete Row icon

Click on the Save icon to save the pattern definition
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Click on Back to Summary to return to the Behavior Pattern summary page.
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Forecast Rates - Creating Interest Rate,
Exchange Rate and Economic Indicator
Scenarios and Loading into Essbase

Overview

Forecast Rates is a comprehensive utility enabling you to generate and manage interest
rate scenarios, currency exchange rate scenarios and economic indicator scenarios for
use in Balance Sheet Planning.

Interest Rate Scenarios

An interest rate scenario is a collection of forecasted values for the various market
interest rates that are used in pricing and re-pricing balance sheet products in future
time periods. Future interest rate values and levels directly influence financial services
customer's loan and deposit product preferences and selections, and are actively used to
determine contractual interest rates for customer accounts. As such, the interest rate
scenario is fundamental to the creation of balance sheet instrument cash flow
projections during the creation of a plan or a forecast.

Currency Rate Scenarios

A currency rate scenario is a collection of forecasted currency exchange rate values for
currencies in which your organization conducts business. Currency exchange rates are
used to convert cash flows generated for instruments denominated in various
currencies to the organization's functional or reporting currency for review and
approval purposes.

Economic Indicator Scenarios

An economic indicator scenario is a collection of forecasted values for economic

Forecast Rates - Creating Interest Rate, Exchange Rate and Economic Indicator Scenarios and Loading into
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indicators such as GDP growth, inflation rates, or unemployment projections that may
provide your users with additional information behind your projections for interest
rates, exchange rates, or new business growth.

Linkage with Rate Management

Currency, interest rate code and economic indicator administration activities performed
within the Rate Management module determine the currencies, codes and indicators for
which scenarios can be defined for use in Balance Sheet Planning. In order to create a
forecast for a market interest rate, an interest rate code must be defined in Rate
Management. In order to create a forecast for a currency exchange rate, the currency
must be activated for use in Rate Management. In order to create a forecast for an
individual economic indicator, that indicator must first be defined in Rate Management.

Additionally, historical interest rate, exchange rate and economic indicator values are
maintained in Rate Management. The most recent historical values, relative to an
as-of-date, are actively used as a starting point for generating future values when
creating scenarios as outlined in this chapter.

As noted, this chapter covers the usage of Forecast Rates functionality in creating
interest rate scenarios, currency exchange rate scenarios and economic indicator
scenarios for use in Balance Sheet Planning. After creation of scenarios as described in
this chapter, Balance Sheet Planning Metadata Synchronization must be performed to
create implied dimension members and Smart List members within Hyperion Planning
and Essbase.

Once completed, these scenarios are associated with or attached to the Balance Sheet
Planning Scenario dimension member in the Process Attributes data form, and the
forecasted rate and indicator data can be loaded into Essbase for viewing by analysts
using the system and for analytical purposes. This process is performed by the Budget
Administrator using the Forecast Rates Data Load data form.

Forecast Rates Subject Areas

There are three primary subject areas or modules within Master Maintenance > Forecast
Rates:

¢ Interest Rate Scenario
* Currency Rate Scenario

e  Economic Indicator Scenario
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Interest Rate Scenario

This section describes the process of creating and working with interest rate scenarios.

Interest Rate Scenario Summary

When you first navigate to Master Maintenance > Forecast Rates > Interest Rate
Scenario, an empty screen will be displayed. After you have constructed one or more
interest rate scenarios, navigating to Master Maintenance > Forecast Rates > Interest
Rate Scenario will display a summary screen showing each of the interest rate scenarios
that you have previously built.
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Search Container

A Search container is provided in which you may search for interest rate scenarios by
Name.

Advanced Search options are also available and include searching by Creation Date,
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Search Control

Reset Control

Last Modification Date, Created By or Last Modified By search parameters.

Enter your desired search criteria and click on the Search control.

Alternatively, click on the Advanced Search control to open the advanced search dialog.
To search by Created By or Last Modified By, enter a user name and click OK. To search
by Creation Date or Last Modification Date, click on the icon next to the field to open up
the Select Date form, highlight the date and click OK. After selecting a date and clicking
OK, the date is populated in the Advanced Search dialog. Click OK to perform the
search using the date selected.

Clicking on the Reset control removes any filtering constraint you may have specified
and refreshes the screen.

Instructions Control

Click on the Instructions control to open a window containing instructions for working
with interest rate scenarios.

Page Navigation Controls

If more than 10 interest rate scenario definitions exist, use the navigation controls below
the summary grid to go to other pages.

Interest Rate Scenarios Container

Import

The Interest Rate Scenarios container presents a grid containing all of the interest rate
scenarios that meet your search criteria. The Interest Rate Scenarios grid offers several
controls that allow you to perform different functions when an interest rate scenario is
selected.

To select an interest rate scenario, click on a check box in the first column of the grid.
More than one interest rate scenario can be selected at a time but this will cause some of
the controls to become disabled. Clicking on a checkbox a second time de-selects the
interest rate scenario.

You may select or deselect all of the interest rate scenarios in the grid by clicking on the
check box in the upper left hand corner of the grid directly to the left of the Name
column header.

Selecting a single row out of the grid enables the Import Control. Clicking on Import
control allows you to import the interest rates into Essbase. This control is only enabled
when a single Interest rate scenario has been selected. A message box will appear after
completion.
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New

View

Edit

Delete

Check Dependency

Note: Before clicking on import, it is necessary to perform metadata
synchronization for custom flat dimensions so that the definition
created in RDBMS (Forecast Rates) is available in Essbase as well.

Clicking the New control begins the process of building a new interest rate scenario.
The New control is disabled if any rows in the grid have been selected.

Selecting a single row out of the grid enables the View control. Clicking on the View
control allows you to view the contents of an interest rate scenario on a read-only basis.
The View control is only enabled when a single interest rate scenario has been selected.

Selecting a single row out of the grid enables the Edit control. Clicking on the Edit
control allows you to modify a previously saved interest rate scenario. The Edit control
is only enabled when a single interest rate scenario has been selected.

Selecting one or more rows out of the grid enables the Delete control. Clicking on the
Delete control deletes the interest rate scenarios you have selected.

Deleting an interest rate scenario that has been used to generate cash flow data should
only be performed when there is no longer a need to retain the forecasted interest rates.
When clicking on Delete, a warning message will appear asking if you are sure you
want to delete the scenario definition. Click on OK to proceed with the delete, or Cancel
to prevent the deletion.

Windows Internet Explorer

\g/ Are you sure you want to delete the definition(s)?

The Check Dependency control is not functional in this release.
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Save As

The Save As control will allow you to save an existing definition to a new interest rate
scenario. To use the feature, click the check box next to an existing definition and click
on the Save As control. The Save Interest Rate Scenario As dialog will open. Enter a
Name and Description for the new interest rate scenario and click OK. A new interest
rate scenario is added to the summary grid. You can then select the interest rate
scenario and click on the Edit control to refine the definition.

.C; Save Interest Rate Scenario As - Windows Internet Explorer

& http:/[fa8201.oradeads.com:8300/HyperionPlanning/BSP_SaveAsPopUp.jsp?Application=BSPatitle=BSP_ ¥
Mame Description
OK ! Cancel |
Done € Internet + 100% -

The following columns categorize each interest rate scenario in the Interest Rate
Scenario container summary grid:

¢ Name

¢ (Creation Date

e Created By

e Last Modification Date

¢ Last Modified By

Interest Rate Scenarios Summary Grid

The following columns categorize each interest rate scenario in the Interest Rate
Scenario container summary grid:

Name

Displays the name for an interest rate scenario.
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Creation Date

Displays the date and time at which an interest rate scenario was created.

Created By

Displays the name of the user who created an interest rate scenario.

Last Modification Date

Displays the date and time at which an interest rate scenario was last modified.

Last Modified By

Displays the name of the user who last modified an interest rate scenario.

Enter Data - Interest Rate Scenario Details

When you Add, Edit, or View an interest rate scenario, the Enter Data - Interest Rate
Scenario Details screen is displayed. The Interest Rate Scenario Details screen is
comprised of an Interest Rate Scenario Details container and an interest rates values
container.

Name FamplelnterestRate Description [5ample Interest Rate | Forecast Method | Flat + | Interpolation Method | Straight Line +

Inkerest Rate Type | USD-Alpha_Test-910 ~ | Minimurn Rate 100 | Go

Back to Summary

Interest Rate Scenario Details Container

The fields contained in the Enter Data - Interest Rate Scenario Details container are
explained in detail below

Name
The Name of the Interest Rate Scenario. The name must start with an alpha character
and can be up to 80 characters long. The field will accept alphanumeric characters. The
only special characters allowed are underscore and space.

Description

The Description of the Interest Rate Scenario. The description field will accept all
alphanumeric and special characters, with a maximum length of 255 characters.
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Currency

The Currency field is a drop list of all currencies that have been designated as 'Active' in
Rate Management. The selection of a currency from this drop list determines the list of
values displayed in the Interest Rate Type field.

Interest Rate Type

The Interest Rate Type field is a drop list of interest rate codes that have been defined in
Rate Management. The values displayed in the drop list are those interest rate codes
that have been defined with a reference currency equal to the currency selected in the
Currency field above.

Forecast Method

The Forecast Method field is a drop list of methods available for use in creating an
interest rate scenario.

The available methods include:

¢ Flat — Select this method to forecast no change in the interest rate for all dates
beginning with the as-of-date.

* Direct Input — Select this method to type interest rates directly, for any modeling
period or interest rate term.

¢ Structured Change — Select this method to forecast rate changes for any modeling
period or interest rate term, such as +100 basis points in the first modeling period.

Interpolation Method

The Interpolation Method is a drop list with a single available option called Straight
Line.

Once you have made your entries and selections for the above details, click on the Go
control and the forecasted Interest Rate grid will appear. The grid that appears is based
on the selection of the Interest Rate Type and the Forecast Method.

Using the Flat Forecast Method

When Flat is selected as the Forecast Method and you click on the Go control, the
Interest Rate — Flat grid is displayed in read only mode. The active Time Bucket
Definition buckets are displayed as rows on the grid, and the Term Points defined for
the selected Interest Rate Type are displayed as columns. When using this method, the
historical rates equal to or closest to the as-of-date are picked up from Rate
Management and applied to all future time buckets.

If no historical values (such as, values on or before as of date) are available, then 1 is
taken as the value for all future time buckets.
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Hame Samplelnterestrate | Description Sample Interest Rate | Forecast Method Interpolation Method | Straight Line v

Inkerest Rate Type | USD-Alpha_Test-a10 | Minimum Rate | 100 | Go |

Interest Rates - Flat
1 Days 1 Manths 2 Months 3 Months & Months 9 Manths 1z

apr ERT] 372 374 396 4.15 4,20
May, 3.94 37z 3.74 3.96 415 4.28
Jun 294 3.72 374 3.96 4.15 4,28
ul 14 a7z 374 396 4.15 4,20

F¥96 Aug 3.94 SQ 3.74 3.96 415 4.28
sep ERT] 372 374 396 4.15 4,20
Oct 3.94 37z 3.74 3.96 415 4.28
oy 3.94 3.72 3.74 3.96 4.15 4.28
Dec 14 a7z 374 396 4.15 4,20
Jan 3.94 372 3.74 3.96 415 4.28
Feb 394 3.72 374 3.96 4.15 4,28
Mar 3.94 37z 3.74 3.96 415 4.28
Apr 3.94 3.72 3.74 3.96 4.15 4.28
iay| 14 a7z 374 396 4.15 4,20
Jun 3.94 37z 3.74 3.96 415 4.28

FVa7
ul 394 3.72 374 3.96 4.15 4,28
Aug 3.94 37z 3.74 3.96 415 4.28
Sep 3.94 3.72 3.74 3.96 4.15 4.28
oct ERT] 372 374 396 4.15 4,20

Using the Direct Input Forecast Method

When Direct Input is selected as the Forecast Method and you click on the Go control,
the Interest Rate — Direct Input grid is displayed on an editable basis. The active Time
Bucket Definition buckets are displayed as rows on the grid, and the Term Points
defined for the selected Interest Rate Type are displayed as columns. When using this
method, you can directly enter your forecasted interest rate data for the time bucket and
term point combinations displayed on the grid. The forecast rate values entered should
be between -99.999999 and 999.999999.

Those buckets for which values have not been entered will take the historical values
closest to the as of date. If no historical values such as, values on or before as of date)
are available, then 1 is taken as the value for the future time buckets for which no values
have been entered. To view the final rates, click on the icon at the top right corner of the
block.
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Name Samplelnterestrate | Description Sample Interest Rafe | Farecast Method | Direct InpLt | Inkerpalation Method | Straight Line ~

Inkerest Rate Type | USD-Alpha_Test-910 | viimum Rate [ 0.0
Interest Rates - Direct Input =]
1 Days 1 Manths 2 Months 3 Months & Months 9 Months 1z2M A

Apr 0.00 0.00 0.00 0.00 0.00 0.00
ey 0,00 0.00 0,00 0.00 0.00 0.00
Jun 0.00 0.00 0.00 0.00 0.00 0.00
ul 0.00 0.00 0.00 0.00 0.00 0.00
FYo6 Aug 0,00 0.00 0,00 0.00 0.00 .00
Sep 0.00 0.00 0.00 0.00 0.00 0.00
oct 0,00 0.00 0,00 0.00 0.00 0.00
o 0,00 0.00 0,00 0.00 0.00 0.00
Dec 0.00 0.00 0.00 0.00 0.00 0.00
3an 0,00 0.00 0,00 0.00 0.00 0.00
Feb 0.00 0.00 0.00 0.00 0.00 0.00
Mar 0.00 0.00 0.00 0.00 0.00 0.00
apr 0,00 0.00 0,00 0.00 0.00 0.00
May! 0.00 0.00 0.00 0.00 0.00 0.00
Jun 0.00 0.00 0.00 0.00 0.00 0.00
ha 0,00 0.00 0,00 0.00 0.00 0.00
Aug 0.00 0.00 0.00 0.00 0.00 0.00
sep 0,00 0.00 0,00 0.00 0.00 0.00
act 0,00 0.00 0,00 0.00 0.00 0.00

Using the Structured Change Forecast Method

When Structured Change is selected as the Forecast Method and you click on the Go
control, the Interest Rate — Structured Change grid is displayed on an editable basis. The
active Time Bucket Definition buckets are displayed as rows on the grid, and the Term
Points defined for the selected Interest Rate Type are displayed as columns. When using
this method, enter the change in the forecasted rates value in the desired time buckets.
You can enter positive or negative values, and the values should be between -99.999999
and 999.999999.

For example, assume that you want to create a rate forecast for an interest rate type
where the value increases by 0.25% for April, July, October and January and is
unchanged (from the value equal to or closest to the as-of-date in rate management) for
the rest of the months of the forecast. As reflected in the screenshot below, enter .25 for
April, July, October and January as the structured change amount.
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Mame [Sarmplelnterestrate | Description Gample Irterest Rate | Forecast Method | Structured Change | Interpolation Method | Straight Line v

Inkerest Rate Type | USD-Alpha_Test-910 | Minimum Rate | 0.00]
Interest Rates - Structured Change B
1 Days 1 Months 2 Months 3 Months & Months 9 Months 1214

Apr 0.00 0.00 0.00 0.00 0.00 0.00
May! 0.00 0.00 0.00 0.00 0.00 0.00
Jun 0.00 0.00 0.00 0.00 0.00 0.00
ul 0.00 0.00 0.00 0.00 0.00 0.00
FY96 Aug 0.00 0.00 0.00 0.00 0.00 0.00
Sep 0.00 0.00 0.00 0.00 0.00 0.00
oct 0.00 0.00 0.00 0.00 0.00 0.00
How 0.00 0.00 0.00 0.00 0.00 0.00
Dec 0.00 0.00 0.00 0.00 0.00 0.00
an 0.00 0.00 0.00 0.00 0.00 0.00
Feb 0.00 0.00 0.00 0.00 0.00 0.00
Mar 0.00 0.00 0.00 0.00 0.00 0.00
Apr 0.00 0.00 0.00 0.00 0.00 0.00
May! 0.00 0.00 0.00 0.00 0.00 0.00
Jun 0.00 0.00 0.00 0.00 0.00 0.00
R 0.00 0.00 0.00 0.00 0.00 0.00
laug 0.00 0.00 0.00 0.00 0.00 0.00
Sep 0.00 0.00 0.00 0.00 0.00 0.00
oct 0.00 0.00 0.00 0.00 0.00 0.00

After entering the structured change amounts, click on the Save. Then click on the icon
at the top right corner of the block to view the final forecasted rate.

Working With Currency Rate Scenarios

This section describes the process of creating and working with currency rate scenarios.
When you first navigate to Master Maintenance > Forecast Rates > Currency Rate
Scenario, an empty Currency Rate Scenario Summary screen will be displayed. After
you have constructed one or more currency rate scenarios, navigating to Master
Maintenance > Forecast Rates > Currency Rate Scenario will display a summary screen
showing each of the currency rate scenarios that you have previously built.

& Oracle Hyperian Flanning, Fusion Edidon {3 B - £ @ - Page- Safety~ Tedk- @-

A OF Date: 03311996

Search CIEYAX )
L
Currency Rate Scenarios I BE/9
O Mame & Created By & Creation Date & Last Modified By 4 Last Modification Date &
Mo Data Found
Page: of 1 Back

Search Container

A Search container is provided in which you may search for interest rate scenarios by
Name.

Advanced Search options are also available and include searching by Creation Date,
Last Modification Date, Created By or Last Modified By search parameters.
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Search Control

Reset Control

Enter your desired search criteria and click on the Search control.

Alternatively, click on the Advanced Search control to open the advanced search dialog.
To search by Created By or Last Modified By, enter a user name and click OK. To search
by Creation Date or Last Modification Date, click on the icon next to the field to open up
the Select Date form, highlight the date and click OK. After selecting a date and clicking
OK, the date is populated in the Advanced Search dialog. Click OK to perform the
search using the date selected.

Clicking on the Reset control removes any filtering constraint you may have specified
and refreshes the screen.

Instructions Control

Click on the Instructions control to open a window containing instructions for working
with currency rate scenarios.

Page Navigation Controls

If more than 10 currency rate scenario definitions exist, use the navigation controls
below the summary grid to go to other pages.

Currency Rate Scenarios Container

Import

The Currency Rate Scenarios container presents a grid containing all of the currency
rate scenarios that meet your search criteria. The Currency Rate Scenarios grid offers
several controls that allow you to perform different functions when a currency rate
scenario is selected.

To select a currency rate scenario, click on a check box in the first column of the grid.
More than one currency rate scenario can be selected at a time but this will cause some
of the controls to become disabled. Clicking on a checkbox a second time de-selects the
currency rate scenario.

You may select or deselect all of the currency rate scenarios in the grid by clicking on
the check box in the upper left hand corner of the grid directly to the left of the Name
column header.

Selecting a single row out of the grid enables the Import Control. Clicking on Import
control allows you to import the currency rates into Essbase. This control is only
enabled when a single Currency rate scenario has been selected. A message box will
appear after completion.
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Note: Before clicking on import, it is necessary to perform metadata
synchronization for custom flat dimensions so that the definition
created in RDBMS (Forecast Rates) is available in Essbase as well.

New

Clicking the New control begins the process of building a new currency rate scenario.
The New control is disabled if any rows in the grid have been selected.

View
Selecting a single row out of the grid enables the View control. Clicking on the View
control allows you to view the contents of a currency rate scenario on a read-only basis.
The View control is only enabled when a single currency rate scenario has been
selected.

Edit
Selecting a single row out of the grid enables the Edit control. Clicking on the Edit
control allows you to modify a previously saved currency rate scenario. The Edit
control is only enabled when a single currency rate scenario has been selected.

Delete

Selecting one or more rows out of the grid enables the Delete control. Clicking on the
Delete control deletes the currency rate scenarios you have selected.

Deleting a currency rate scenario that has been used to generate cash flow data and
perform currency conversions should only be performed when there is no longer a need
to retain the forecasted currency rates. When clicking on Delete, a warning message will
appear asking if you are sure you want to delete the scenario definition. Click on OK to
proceed with the delete, or Cancel to prevent the deletion.
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Windows Internet Explorer

\?/ Are you sure you want to delete the definition(s)?

Check Dependency

Save As

The Check Dependency control is not functional in this release.

The Save As control will allow you to save an existing definition to a new currency rate
scenario. To use the feature, click the checkbox next to an existing definition and click
on the Save As control. The Save Currency Rate Scenario As dialog will open. Enter a
Name and Description for the new currency rate scenario and click OK. A new currency
rate scenario is added to the summary grid. You can then select the currency rate
scenario and click on the Edit control to refine the definition.

/7~ Save Cu rrency Rate Scenario As - Windows Internet Explorer

& http://fa8201.oracleads.com:8300/HyperionPlanning/BSP_SaveAsPopUp.jsp?Application=BSP&title=BSP_ v
Narme Description
OK | [ Cancel |
Done € Internet H100% -

The following columns categorize each currency rate scenario in the Currency Rate
Scenarios container summary grid:

e Name

e (Creation Date
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* Created By
e Last Modification Date

¢ Last Modified By

Currency Rate Scenarios Summary Grid

The following columns categorize each interest rate scenario in the Currency Rate
Scenario container summary grid:

Name

Displays the name for a currency rate scenario.

Creation Date

Displays the date and time at which a currency rate scenario was created.

Created By

Displays the name of the user who created an currency rate scenario.

Last Modification Date

Displays the date and time at which a currency rate scenario was last modified.

Last Modified By

Displays the name of the user who last modified a currency rate scenario.

Enter Data - Currency Rate Scenario Details

When you Add, Edit, or View an interest rate curve, the Enter Data - Currency Rate
Scenario Details screen is displayed.

The Enter Data - Currency Rate Scenario Details screen is comprised of a Currency Rate
Scenario Details container and a currency rates values container.

Mame SampleCurrencyRate Description 5ample Currency Rate | Reporting Currency Currenc: v | LS Dollar v

Forecast Method | Flat | Minimum Rate 10,00 | Go

Currency Rate Scenario Details Container

The fields contained in the Enter Data - Currency Rate Scenario Details container are
explained in detail below.
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Name

The Name of the Currency Rate Scenario. The name must start with an alpha character
and can be up to 80 characters long. The field will accept alphanumeric characters. The
only special characters allowed are underscore and space.

Description
The Description of the Currency Rate Scenario. The description field will accept all
alphanumeric and special characters, with a maximum length of 255 characters.
Reporting Currency
The Reporting Currency field is a text box displayed in read only mode. The currency
displayed is the currency defined as the functional currency in Cash Flow Engine
Preferences.
Currency

The Currency field is a drop list of all currencies that have been defined as Active in
Rate Management.

Forecast Method

The Forecast Method field is a drop list of methods available for use in creating a
currency rate scenario.

The available methods include:

* Flat - Select this method to forecast no change in the exchange rate for all dates
beginning with the as-of-date.

e Direct Input — Select this method to type exchange rates directly for any modeling
period.

* Structured Change — Select this method to forecast exchange rates as an incremental
change from the previous period

Once you have made your entries and selections for the above details, click on the
Go control and the forecasted Currency Rate grid will appear. The grid that appears
is based on the selection of the Forecast Method.

Using the Flat Forecast Method

When Flat is selected as the Forecast Method and you click on the Go control, the
Currency Rate — Flat grid is displayed in read only mode. The active Time Bucket
Definition buckets are displayed as rows on the grid, and the Rate Value is displayed as
the column. When using this method, the historical currency rates equal to or closest to
the as-of-date are picked up from Rate Management and applied to all future time
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buckets.

If no historical values (i.e values on or before as of date) are available, then 1 is taken as
the value for all future time buckets.

Hame GampleCurrencyRate | Description Sample Currency Rate | Reporting Currency Currency | US Dallar v

Forecast Method |Flat v |Mnmumpate 1000 |G

Currency Rates - Flat

Rate Value

Apr 10,00

May 10,00

Jun 10,00

Jul 10.00

FYa6 Aug 10,00

Sep 10.00

oct 10,00

kov 10.00

Dec 10.00

Jan 10,00

Feb 10.00

Mar 10,00

Apr 10.00

May 10,00

Jun 10,00

F¥az
Jul 10.00

Aug 10,00

Sep 10.00

Using the Direct Input Forecast Method

When Direct Input is selected as the Forecast Method and you click on the Go control,
the Currency Rate — Direct Input grid is displayed on an editable basis. The active Time
Bucket Definition buckets are displayed as rows on the grid, and the Rate Value is
displayed as the column. When using this method, you can directly enter your
forecasted currency rate data for the time buckets displayed on the grid. The forecast
rate values entered should be between 0 and 999999.999999.

Those buckets for which values have not been entered will take the historical values
closest to the as of date. If no historical values (i.e values on or before as of date) are
available, then 1 is taken as the value for the future time buckets for which no values
have been entered. To view the final rates, click on the icon at the top right corner of the
block.
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Name [ampleCurrencyRate | Description [Sample Currency Rate | Reparting Currency Currency | Base Currency v

Farecast Methad | Direct Input ~|tnimumRate [ 1200

Currency Rates - Direct Input E

Rate Value

Apr 0.00

May 0.00

Jun 0.00

ul 0.00

Frs6 iAug 0.00
Sep 0.00

ot 0.00

Mo 0.00

Dec 0.00

dan 0.00

Feb 0.00

Mar 0.00

Apr 0.00

May 0.00
Hun 0.00

Fvg7

ul 0.00

iAug 0.00
Sep 0.00

Using the Structured Change Forecast Method

When Structured Change is selected as the Forecast Method and you click on the Go
control, the Currency Rate — Structured Change grid is displayed on an editable basis.
The active Time Bucket Definition buckets are displayed as rows on the grid, and the
Rate Value is displayed as the column. When using this method, enter the change in the
forecasted rates value in the desired time buckets. You can enter positive or negative
values, and the values should be between -999999.999999 and 999999.999999.

For example, assume that you want to create a rate forecast for an interest rate type
where the value increases by 0.25% for April, July, October and January and is
unchanged (from the value equal to or closest to the as-of-date in rate management) for
the rest of the months of the forecast. As reflected in the screenshot below, enter .25 for
April, July, October and January as the structured change amount.
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Mame [SampleCurrencyRate | Description [Sample Currency Rate | Reporting Currency Currency | Base Currency v

Forecast Method | Structured Change % | Minimum Rate 12,00 | o

Currency Rates - Structured Change B
Rate Value
apr 0.00
May 0.00
Jun 0.00
ul 0.00
e Aug 0.00
Sep 0.00
ot 0.00
Mov 0.00
Dec 0.00
Jan 0.00
Feb 0.00
Mar 0.00
apr 0.00
May 0.00
Jun 0.00
Fva7
ul 0.00
Aug 0.00
Sep 0.00

After entering the structured change amounts, click on the Save. Then click on the icon
at the top right corner of the block to view the final forecasted rate.

Working With Economic Indicator Scenarios

This section describes the process of creating and working with economic indicator
scenarios.

When you first navigate to Master Maintenance > Forecast Rates > Economic Indicator
Scenario, an empty Economic Indicator Scenario Summary screen will be displayed.
After you have constructed one or more economic indicator scenarios, navigating to
Master Maintenance > Forecast Rates > Economic Indicator Scenario will display a
summary screen showing each of the economic indicator scenarios that you have
previously built.

s o »
v B @ v Page- Safety- Toos- @

&

Econaraic Indicator Scenario Summary =

A5 Of Date! 03i31§199%
Search w2k @
Narme
Economic. Indicater Scenarios

O Mame 4 CreatedBy 4 Creation Date 4 Last Modfied By 4 Last Modication Date 4
o Data Found

Page: of 1 Back.

Search Container

A Search container is provided in which you may search for interest rate scenarios by
Name.

Advanced Search options are also available and include searching by Creation Date,
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Search Control

Reset Control

Last Modification Date, Created By or Last Modified By search parameters.

Enter your desired search criteria and click on the Search control.

Alternatively, click on the Advanced Search control to open the advanced search dialog.
To search by Created By or Last Modified By, enter a user name and click OK. To search
by Creation Date or Last Modification Date, click on the icon next to the field to open up
the Select Date form, highlight the date and click OK. After selecting a date and clicking
OK, the date is populated in the Advanced Search dialog. Click OK to perform the
search using the date selected.

Clicking on the Reset control removes any filtering constraint you may have specified
and refreshes the screen.

Instructions Control

Click on the Instructions control to open a window containing instructions for working
with economic indicator scenarios.

Page Navigation Controls

If more than 10 economic indicator scenario definitions exist, use the navigation
controls below the summary grid to go to other pages.

Economic Indicator Scenarios Container

Import

The Economic Indicator Scenarios container presents a grid containing all of the
economic indicator scenarios that meet your search criteria. The Economic Indicator
Scenarios grid offers several controls that allow you to perform different functions
when a economic indicator scenario is selected.

To select an economic indicator scenario, click on a check box in the first column of the
grid. More than one economic indicator scenario can be selected at a time but this will
cause some of the controls to become disabled. Clicking on a checkbox a second time
de-selects the economic indicator scenario.

You may select or deselect all of the economic indicator scenarios in the grid by clicking
on the check box in the upper left hand corner of the grid directly to the left of the
Name column header.

Selecting a single row out of the grid enables the Import Control. Clicking on Import
control allows you to import the economic indicator scenarios into Essbase. This control
is only enabled when a single economic indicator scenario has been selected. A message
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New

View

Edit

Delete

box will appear after completion.

Note: Before clicking on import, it is necessary to perform metadata
synchronization for custom flat dimensions so that the definition
created in RDBMS (Forecast Rates) is available in Essbase as well.

Clicking the New control begins the process of building a new economic indicator
scenario. The New control is disabled if any rows in the grid have been selected.

Selecting a single row out of the grid enables the View control. Clicking on the View
control allows you to view the contents of an economic indicator scenario on a
read-only basis. The View control is only enabled when a single economic indicator
scenario has been selected.

Selecting a single row out of the grid enables the Edit control. Clicking on the Edit
control allows you to modify a previously saved economic indicator scenario. The Edit
control is only enabled when a single economic indicator scenario has been selected.

Selecting one or more rows out of the grid enables the Delete control. Clicking on the
Delete control deletes the economic indicator scenarios you have selected.

Deleting an economic indicator scenario that has been used to provide information on
economic conditions supporting creation of a plan or forecast should only be performed
when there is no longer a need to retain the forecasted economic indicator data. When
clicking on Delete, a warning message will appear asking if you are sure you want to
delete the scenario definition. Click on OK to proceed with the delete, or Cancel to
prevent the deletion.
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Windows Internet Explorer

\?/ Are you sure you want to delete the definition(s)?

Check Dependency

Save As

The Check Dependency control is not functional in this release.

The Save As control will allow you to save an existing definition to a new economic
indicator scenario. To use the feature, click the checkbox next to an existing definition
and click on the Save As control. The Save Economic Indicator Scenario As dialog will
open. Enter a Name and Description for the new economic indicator scenario and click
OK. A new economic indicator scenario is added to the summary grid. You can then
select the economic indicator scenario and click on the Edit control to refine the
definition.

/2 Save Economic Indicator Scenario As - Windows Internet Explorer @@@
& http://fa8201.oradeads.com:8300/HyperionPlanning/ESP_SaveAsPopUp.jsp?Application=BSP&title=BSP_ ¥

Name Description

QK ] [Canccli

Done & Internet L 100% ~

The following columns categorize each economic indicator scenario in the Economic
Indicator Scenarios Container summary grid:

e Name
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e (Creation Date
* Created By
e Last Modification Date

e Last Modified By

Economic Indicator Scenarios Summary Grid

The following columns categorize each economic indicator scenario in the Economic
Indicator Scenarios container summary grid:

Name

Displays the name for an economic indicator scenario.

Creation Date

Displays the date and time at which an economic indicator scenario was created.

Created By

Displays the name of the user who created an economic indicator scenario.

Last Modification Date

Displays the date and time at which an economic indicator scenario was last modified.

Last Modified By

Displays the name of the user who last modified an economic indicator scenario.

Enter Data - Economic Indicator Scenario Details

When you Add, Edit, or View an economic indicator scenario, the Enter Data -
Economic Indicator Scenario Details screen is displayed.

The Enter Data - Economic Indicator Scenario Details screen is comprised of an
Economic Indicator Scenario Details container and a economic indicator values
container.
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Economic Indicator Details Container

The fields contained in the Enter Data - Economic Indicator Scenario Details container
are explained in detail below.

Name
The Name of the Economic Indicator Scenario. The name must start with an alpha
character and can be up to 80 characters long. The field will accept alphanumeric
characters. The only special characters allowed are underscore and space.
Description

The Description of the Economic Indicator Scenario. The description field will accept all
alphanumeric and special characters, with a maximum length of 255 characters.

Economic Indicator

The Economic Indicator field is a drop list that displays all economic indicators that
have been defined in Rate Management.

Forecast Method

The Forecast Method field is a drop list of methods available for use in creating an
economic indicator scenario.

The available methods include:
* Flat - Select this method to forecast no change in the economic indicator value for

all dates beginning with the as-of-date.

e Direct Input — Select this method to type economic indicator values directly for any
modeling period.

e Structured Change — Select this method to forecast economic indicator values as an
incremental change from the previous period.

Once you have made your entries and selections for the above details, click on the
Go control and the forecasted economic indicator grid will appear. The grid that
appears is based on the selection of the Forecast Method.
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Using the Flat Forecast Method

When Flat is selected as the Forecast Method and you click on the Go control, the
Economic Indicator — Flat grid is displayed in read only mode. The active Time Bucket
Definition buckets are displayed as rows on the grid, and the Economic Indicator Value
is displayed as the column. When using this method, the historical economic indicator
value equal to or closest to the as-of-date are picked up from Rate Management and
applied to all future time buckets.

If no historical values (such as, values on or before as of date) are available, then 1 is
taken as the value for all future time buckets

ame 5ampleEconomicIndicator| Deseription imple Economic Indicator] Economic Indicator | GDP + | Forecast Method | Flat v
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Using the Direct Input Forecast Method

When Direct Input is selected as the Forecast Method and you click on the Go control,
the Economic Indicator — Direct Input grid is displayed on an editable basis. The active
Time Bucket Definition buckets are displayed as rows on the grid, and the Economic
Indicator Value is displayed as the column. When using this method, you can directly
enter your forecasted economic indicator data for the time buckets displayed on the
grid. The forecast values entered should be between -99.999999 and 999.999999.

Those buckets for which values have not been entered will take the historical values
closest to the as of date. If no historical values (such as, values on or before as of date)
are available, then 1 is taken as the value for the future time buckets for which no values
have been entered. To view the final rates, click on the icon at the top right corner of the
block.
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Using the Structured Change Forecast Method

When Structured Change is selected as the Forecast Method and you click on the Go
control, the Economic Indicator — Structured Change grid is displayed on an editable
basis. The active Time Bucket Definition buckets are displayed as rows on the grid, and
the Economic Indicator Value is displayed as the column. When using this method,
enter the change in the forecasted economic indicator value in the desired time buckets.
You can enter positive or negative values, and the values should be between -99.999999
and 999.999999.

For example, assume that you want to create a rate forecast for an interest rate type
where the value increases by 0.25% for April, July, October and January and is
unchanged (from the value equal to or closest to the as-of-date in rate management) for
the rest of the months of the forecast. As reflected in the screenshot below, enter .25 for
April, July, October and January as the structured change amount.
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After entering the structured change amounts, click on the Save. Then click on the icon
at the top right corner of the block to view the final forecasted rate.

Loading Forecast Rates Data to Essbase

After creation of interest rate, currency rate and/or economic indicator scenarios in
Master Maintenance, the Budget Administrator should load the resulting forecast rate
data from the Balance Sheet Planning data model to Essbase. Once the data load is
completed the information is available for viewing by analysts.

Prerequisites

Forecast Rates

Note: The existing Essbase data for the Entity/COA, and so on
combination that is being processed is not cleared after running the
cash flow process. This issue is for both Current business as well as
New Business. Clear the Essbase data before re-running cash flow
process. This feature will be available in next release.

Interest Rate, Currency Rate and Economic Indicator Scenarios have been created in
the Balance Sheet Planning application using the Custom User Interface Forecast
Rates accessed from Master Maintenance Application.

Interest Rate, Currency Rate and Economic Indicator Scenarios created through
Custom User Interface have been created as dimension members of the Assumption
Dimension under Interest Rate Scenario, Currency Rate Scenario and Economic
Indicator Scenario respectively by running Metadata Synchronization for Custom
Flat Dimensions.

- Creating Interest Rate, Exchange Rate and Economic Indicator Scenarios and Loading into
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e [RCs, Currencies, and Economic Indicators have been created as members of Rate
Element Dimension under Interest Rate Codes, To Currency, and Economic
Indicators by running Metadata Synchronization for Custom Flat Dimensions.

¢ IRC term points have been created as members of Term Point dimension by
running Metadata Synchrnozation for Custom Flat Dimensions.

IRCs, Currencies, and Economic Indicators have been created as members of Rate
Element Dimension under Interest Rate Codes>To Currency, and Economic Indicators.

IRC term points should also be created as members of Term Point dimension.

To load the forecast rates data into Essbase, navigate to Master Maintenance >
Assumption Forms >Forecast Rates. Select Interest Rate / Currency Rate / Economic
Indicator Scenario, according to your need. The respective Summary Page appears. In
the Summary Page, select the definition(s) and click Import icon. On successful import,
a message appears.
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L. Corfiquration view
=1 Fams 2. Rate Management. R
£ worlforce Interest Rates Miew
2 captal Curtencies view.
S e Currency Rates Yo
Economic Indcators e
3. Cash Flow Enaine Preferences dew.
nifion

) Administrator Activiies
9 Analyst Activities

Payment Patterns
Repricing Patterns e
Behavior Patterns vew
7. Forecast Rates
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Currency Rate Scensrio view
Economic Indicator Scensrio Vew

. Prepayment for Curtert: Postion view

9. Prepayment Models Mien

10, Transfer Pring Rule dienr

51 Belance Function Default 11 Adiustment Rule Ve

3 Chart of Account Characteristics

[ Counterparty Entity Mapping

51 Financial lan Default

) Intercompany Accounts and Elininations

[ Master Maintenance.

efauk

me COA Mapping

Forms in Administrator Activities

9
) process Attibutes

5] Synchronization for Balance Accounts
3 Synchronization for Expenss Accounts
[ Waiver COA Mapping

To View the imported data, navigate to Analyst Activities > Financial Plan. Right click
in the Financial Plan and select Navigate to other form and then select Maturity Mix.
Right click in Maturity Mix and select View Assumptions. Then select Interest Rate
Scenario / Currency Rate Scenario / Economic Indicator Scenario as required.
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12

Defining Prepayments

Overview of Prepayments

One of the major business risks faced by financial institutions engaged in the business
of lending is prepayment risk. Prepayment risk is the possibility that borrowers might
choose to repay part or all of their loan obligations before the scheduled due dates.
Prepayments can be made by either accelerating principal payments or refinancing.

Prepayments cause the actual cash flows from a loan to a financial institution to be
different from the cash flow schedule drawn at the time of loan origination. Prepayment
activity can significantly impact both the accuracy of generated cash flow projections as
well as the profitability of the underlying instruments, and should generally be factored
into the creation of budgets and forecasts where appropriate.

Oracle Balance Sheet Planning allows you to define and incorporate prepayment
assumptions into your plans and forecasts using any of several available prepayment
methodologies. Separate assumptions can be used for generating cash flows for the
current book of business versus for processing of new business assumptions.

Create Prepayments for Current Position definition to define prepayment assumptions
for the current book of business. See Prepayments for Current Position, page 13-1 for
more information.

Prepayment assumptions for new business are specified when defining Maturity Mix
assumptions.

See Maturity Mix Assumptions, page 19-1 for more information.

The various prepayment methodologies available for use within Balance Sheet Planning
are discussed in the remainder of this chapter.

Prepayment Methodologies

You can use any of the following four methods in Balance Sheet Planning to model the
prepayment behavior of instruments:
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e Constant Prepayment method
* Prepayment Model method
e PSA method

¢ Arctangent method

Constant Prepayment Method

The Constant Prepayment method calculates the prepayment amount as a flat
percentage of the current balance.

When defining prepayment assumptions for the current book of business in a
Prepayments for Current Position definition, you can create your own origination date
ranges and assign a particular prepayment rate to all the instruments with origination
dates within a particular origination date range. Prepayment assumptions for new
business are defined in Maturity Mix Assumptions for each future time period.

Note: All prepayment rates should be input as annual amounts.

Prepayment Model method

The Prepayment Model method allows you to define more complex prepayment
assumptions compared to the other prepayment methods. Under this method,
prepayment assumptions are assigned using a custom Prepayment Model.

You can build a Prepayment Model using a combination of up to three prepayment
drivers and define prepayment rates for various values of these drivers. Each driver
maps to an attribute of the underlying transaction (age/term or rate ) so that the cash
flow engine can apply a different prepayment rate based on the specific characteristics
of the record.

Note: All prepayment rates should be input as annual amounts.

Prepayment Model definitions are centrally defined in Balance Sheet Planning, and can
be attached to Prepayment for Current Position definitions or assigned to a chart of
account dimension member in Maturity Mix Assumptions for use in generating new
business cash flows.

Note: Any references to 'instrument' in the remainder of this chapter
applies to both account level instruments represented in the current
book of business as well as to new business volumes entered or
generated in future time periods.
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Prepayment Model Structure

A typical Prepayment Model structure includes the following:

Prepayment Drivers: You can build a Prepayment table using one to three
prepayment drivers. A driver influences the prepayment behavior of an instrument
and is either an instrument characteristic or a measure of interest rates.

The Prepayment Driver Nodes: You can specify one or more node values for each
of the prepayment drivers that you select.

Interpolation or Range method: Interpolation or Range methods are used to
calculate prepayment rates for the prepayment driver values that do not fall on the
defined prepayment driver nodes.

Types of Prepayment Drivers

The prepayment drivers are designed to allow the calculation of prepayment rates at
run time depending on the specific characteristics of the instruments for which cash
flows are being generated. Although nine prepayment drivers are available, a particular

prepayment table can contain only up to three prepayment drivers.

The prepayment drivers can be divided into the following two categories:

Age/Term Drivers: The Age/Term drivers define term and repricing parameters in
a Prepayment Model. All such prepayment drivers are input in units of months.
These drivers include:

* Original Term: You can vary your prepayment assumptions based on the
contractual term of the instrument. For example, you could model faster
prepayment speeds for longer term loans, such as a 10-year loan, than for short
term loans, such as a 5-year loan. You would then select the Original Term
prepayment driver and specify two node values: 60 months and 120 months.

* Repricing Frequency: You can vary your prepayment assumptions based on
the repricing nature of the instrument being processed. Again, you could
specify different prepayment speeds for different repricing frequencies and the
system would decide which one to apply at run time for each instrument.

¢ Remaining Term: You can specify prepayment speeds based on the remaining
term to maturity. For example, loans with few months to go until maturity tend
to experience faster prepayments than loans with longer remaining terms.

* Expired Term: This is similar to the previous driver but instead of looking at
the term to maturity, you base your assumptions on the elapsed time.
Prepayments show some aging effect such as the loans originated recently
experiencing more prepayments than older ones.
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e Term to Repricing: You can also define prepayment speeds based on the
number of months until the next repricing of the instrument.

e Interest Rate Drivers: The Interest Rate drivers allow the forecasted interest rates to
drive prepayment behavior to establish the rate-sensitive prepayment runoff.
Interest Rate Drivers include:

e Coupon Rate: You can base your prepayment assumptions on the current net
rate on the instrument.

* Market Rate: This driver allows you to specify prepayment speeds based on the
market rate prevalent at the time the cash flows occur. This way, you can
incorporate your future expectations on the levels of interest rates in the
prepayment rate estimation. For example, you can increase prepayment speeds
during periods of decreasing rates and decrease prepayments when the rates go

up.

* Rate Difference: You can base your prepayments on the spread between the
current net rate and the market rate.

¢ Rate Ratio: You can also base your prepayments on the ratio of current net rate
to market rate.

PSA Prepayment Method

The PSA Prepayment method (Public Securities Association Standard Prepayment
Model) is a standardized prepayment model that is built on a single dimension,
remaining term. The PSA curve is a schedule of prepayments which assumes that
prepayments will occur at a rate of 0.2 percent CPR in the first month and will increase
an additional 0.2 percent CPR each month until the 30th month and will prepay at a rate
of 6 percent CPR thereafter ("100 percent PSA"). PSA prepayment speeds are expressed
as a multiple of this base scenario. For example, 200 percent PSA assumes annual
prepayment rates will be twice as fast in each of these periods -- 0.4 percent in the first
month, 0.8 percent in the second month, reaching 12 percent in month 30 and remaining
at 12 percent after that. A zero percent PSA assumes no prepayments.

When defining prepayment assumptions for the current book of business in a
Prepayments for Current Position definition, you can create your own origination date
ranges and assign a particular PSA speed to all the instruments with origination dates
within a particular origination date range. Prepayment assumptions for new business
using PSA speeds are defined in Maturity Mix Assumptions for each future time
period.

Note: PSA speed inputs can be between 0 and 1667.
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Arctangent Calculation Method

The Arctangent Calculation method uses the Arctangent mathematical function to
describe the relationship between prepayment rates and spreads (coupon rate less
market rate).

Note: All prepayment rates should be input as annual amounts.

User defined coefficients adjust this function to generate differently shaped curves.
Specifically:

CPRt =kl - (k2 * ATAN(K3 * (-Ct/Mt + k4)))

where CPRt = annual prepayment rate in period t

Ct = coupon in period t

Mt = market rate in period t

k1 - k4 = user defined coefficients

A graphical example of the Arctangent prepayment function is shown below, using the
following coefficients:

k1=0.3
k2=0.2
k3 =10.0
k4=1.2

Each coefficient affects the prepayment curve in a different manner.
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The following diagram shows the impact of K1 on the prepayment curve. K1 defines the
midpoint of the prepayment curve, affecting the absolute level of prepayments.

Adjusting the value creates a parallel shift of the curve up or down.
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The following diagram shows the impact of K2 on the prepayment curve. K2 impacts
the slope of the curve, defining the change in prepayments given a change in market

rates. A larger value implies greater overall customer reaction to changes in market

rates.
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The following diagram shows the impact of K3 on the prepayment curve. K3 impacts
the amount of torque in the prepayment curve. A larger K3 increases the amount of
acceleration, implying that customers react more sharply when spreads reach the

hurdle rate.
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The following diagram shows the impact of K4 on the prepayment curve. K4 defines the
hurdle spread: the spread at which prepayments start to accelerate. When the spread
ratio = k4, prepayments = k1.

Defining Prepayments  12-9



Impact of k4

12-10 Oracle Financial Services Balance Sheet Planning (OFSBSP) User Guide



13

Prepayments for Current Position

This chapter describes the procedure for working with and managing Prepayments for
Current Position rules.

This chapter covers the following topics:

* Overview of Prepayments for Current Position

e Working With Prepayments for Current Position

* Creating a New Prepayment for Current Position Definition

¢ Defining — Early Redemption Assumptions (Constant Method and Prepayment
Model Method)

Overview of Prepayments for Current Position

Prepayments for Current Position rules allow you to specify methodologies to model
the loan prepayment behavior of products that are in your current book of business at
the start of a budget or forecast horizon.

Working With Prepayments for Current Position

Navigate to the Master Maintenance > Assumption Forms and select Prepayment for
Current Position from the list of forms displayed.
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When you first navigate to Master Maintenance > Prepayment for Current Position, an
empty screen will be displayed. After you have constructed one or more Prepayment
for Current Position definitions, navigating to Master Maintenance > Prepayment for
Current Position will display a summary screen showing each of the prepayment for
current position definitions that you have previously built.
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Search Container

Search Control

A Search container is provided in which you may search for Prepayment for Current
Position definitions by Name.

Enter your desired search criteria and click on the Search control.

Advanced Search Control

Reset Control

You can also search for Prepayment for Current Position definitions by Created By,
Creation Date, Last Modified By and Last Modification Date values. Click on the
Advanced Search Control to open a dialog to specify any of these search criteria.

Clicking on the Reset control removes any filter constraint you may have specified and
refreshes the screen.

Instructions Control

Click on the Instructions control to open a window containing instructions for working
with Prepayment for Current Position definitions.

Page Navigation Controls

If more than 10 Prepayment for Current Position definitions exist, use the navigation
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controls below the summary grid to go to other pages.

Prepayments Container

New

View

Edit

Delete

The Prepayments container presents a grid containing all of the Prepayment for Current
Position definitions that meet your search criteria. The Prepayments grid offers several
controls that allow you to perform different functions when a Prepayment for Current
Position definition is selected.

To select a Prepayment for Current Position definition, click on a check box in the first
column of the grid. More than one definition can be selected at a time but this will cause
some of the controls to become disabled. Clicking on a checkbox a second time
de-selects the Prepayment for Current Position definition.

You may select or deselect all of the Prepayment for Current Position definitions in the
grid by clicking on the check box in the upper left hand corner of the grid directly to the
left of the Name column header.

Clicking the New control begins the process of building a new prepayment for current
position definition. The New control is disabled if any rows in the grid have been
selected.

Selecting a single row out of the grid enables the View control. Clicking on the View
control allows you to view the contents of a prepayment for current position definition
on a read-only basis. The View control is only enabled when a single definition has been
selected.

Selecting a single row out of the grid enables the Edit control. Clicking on the Edit
control allows you to modify a previously saved prepayment for current position
definition. The Edit control is only enabled when a single definition has been selected.

Selecting one or more rows out of the grid enables the Delete control. Clicking on the
Delete control deletes the prepayment for current position definitions you have
selected.

Deleting a prepayment for current position definition that has been used to generate
current position cash flows supporting creation of a plan or forecast should only be
performed when there is no longer a need to retain the rule. When clicking on Delete, a
warning message will appear asking if you are sure you want to delete the definition.
Click on OK to proceed with the delete, or Cancel to prevent the deletion.
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Windows Internet Explorer

\\?‘/ Are you sure you want to delete the definition(s)?

Check Dependency

Save As

The Check Dependency control is not functional in this release.

The Save As control will allow you to save an existing definition to a new prepayment
for current position definition. To use the feature, click the checkbox next to an existing
definition and click on the Save As control. The Save Prepayment for Current Position
As dialog will open. Enter a Name and Description for the new prepayment for current
position definition and click OK. A new prepayment for current position definition is
added to the summary grid. You can then select the definition and click on the Edit
control to refine it.

Prepayments Summary Grid

Name

The following columns categorize each prepayment for current position definition in
the Prepayments container summary grid:

e Name

* Created By

¢ Creation Date

* Last Modified By

e Last Modification Date

Displays the name for a Prepayment for Current Position definition.
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Created By

Displays the name of the user who created a prepayment for current position definition.

Creation Date

Displays the date and time at which a prepayment for current position definition was
created.

Last Modified By

Displays the name of the user who last modified a prepayment for current position
definition.

Last Modification Date

Displays the date and time at which a prepayment for current position definition was
last modified.

Creating a New Prepayment for Current Position Definition

1. Click on the New icon to create a new Prepayment for Current Position definition.

2. The Enter Data — Current Position Prepayment Details page is displayed.
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Enter a Name for the Prepayment for Current Position definition. The Name field
will accept alphanumeric inputs. No special characters are allowed except
underscore and space, and the name must not start with a number. It must start
with an alpha character or underscore. A maximum of 80 characters is accepted.

Enter a Description for the definition. The description field will accept all
alphanumeric and special characters, and will accept a maximum of 255 characters.

The Currency field is a drop down list of all active currencies. Select the appropriate
currency from the list of values to begin defining assumptions.

The Chart of Account droplist is populated via selection of dimension members
from the Hierarchy Browser. Click on the lookup icon to open the Hierarchy
Browser. Select the dimension members for which you will define prepayment
assumptions by locating and moving the members to the Selected Members box.
Then click Ok. This will close the browser and return to the Enter Data — Current
Position Prepayment Details screen.
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7. Select the Chart of Account dimension member from the drop down list, which
should now be populated with the dimension members selected in the Hierarchy
Browser.

Note: Define assumptions for all Chart of Account dimension
members for the Currency selected. Once complete, change the
selection of currency and then define assumptions for the same or
different Chart of Account dimension members. Repeat until
finished with all Chart of Account and Currency dimension
member combinations.

8. Click on Go. The Prepayment Calculation Method container will be displayed, and
you are ready to define the prepayment assumptions for the Chart of Account and
Currency dimension members selected.

The table below describes key terms used for this procedure:

Selected Terminology
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Term Description

Calculation Method The method used to model prepayment
behavior of instruments and new add
volumes. Oracle Balance Sheet Planning
provides four prepayment calculation
methods: Constant, Prepayment Model,
PSA, and Arctangent.

Cash Flow Treatment Allows you to specify one of the following
two ways in which prepayments are made.

® Refinance:This is the most commonly

used option. Select refinance to keep
payment amounts after prepayment
consistent with a portfolio-based
assumption. This reduces the
scheduled payment amount on each
loan or new add volume and maintains
the same maturity term.

Curtailment: Select curtailment to
change the periodic payment amounts
due. The prepayments are treated as
accelerated payments, with a payoff
earlier than the originally scheduled
term.

Associated Term Allows you to define the term for the point
on the yield curve selected in the Market
Rate definition that will be used in
obtaining the market rate.

® Remaining Term: The number of

months remaining until the instrument
matures.

Reprice Frequency: The frequency with
which the instrument reprices. This
defaults to the original term for a fixed
rate instrument or new add volume.

Original Term: The number of months
that was the originally scheduled life of
the instrument or new add volume.
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Term Description

Market Rate Definition The Market rate is defined as the sum of the
Index (the yield curve rate as described by
the Interest Rate Code) and the Spread (the
difference between the customer rate and
market rate).

Prepayment Rate Definition This table allows you to specify the constant
annual prepayment rate or the associated
factors that you want to apply to the
instruments and new add volumes
originated in a particular date range or time
period.

Seasonality This table allows you to specify seasonality
adjustments. Seasonality refers to changes
in prepayments that occur predictably at
given times of the year.

Seasonality adjustments are based on
financial histories and experiences, and
should be modeled when you expect the
amount of prepayments made for certain
types of instruments to increase or decrease
in certain months.

The default value for seasonality factors is 1,
which indicates that no seasonality
adjustment is made for a month. Changing
the seasonality factors is optional. You can
change the seasonality factors for none, one,
or multiple months.

To make seasonality adjustments, you need
to enter a value between 0.00 and 99.9999
for the seasonality factors associated with
each month. Seasonality factors less than 1
mean that prepayments are decreased for a
particular month. Seasonality factors greater
than 1 indicate that prepayments are
increased for a particular month.

9. Select a Calculation Method: Constant, Prepayment Model, PSA , Arctangent or Do
not calculate.

Note: The default value for the Calculation Method drop down list

13-10 Oracle Financial Services Balance Sheet Planning (OFSBSP) User Guide



10.

11.

is Constant. If you select "Do not calculate" as the calculation
method, no prepayment assumptions will be assigned to the
particular product-currency combination.
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Select a Cash Flow Treatment type, Refinance or Curtailment. Click on Apply to
open the Prepayment Specification container.

Note: Refinance is the most commonly used method.

Define the parameters and annual prepayment rates for the selected calculation
method: Constant, Prepayment Model, PSA or Arctangent.

Important: The parameters displayed on clicking Apply vary
depending on the calculation method that you have selected. See
the following sections below for instructions for each calculation
method:

® Defining the Constant Prepayment Method.
¢ Defining the Prepayment Table Method.
¢ Defining the PSA Method.

¢ Defining the Arctangent Calculation Method.
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12. Click Apply to save the assumption.

The parameters are saved and the containers are closed, returning to the display of
dimension members available for selection. Please select the next product.' is
displayed at the top of the screen

At this point you can:

¢ Continue defining additional methodologies for other product-currency
combinations by repeating the above procedure.

¢ Complete the process by clicking the Save control.

Note: When you click Save, the prepayment assumptions are

Saved. Click on Back to Summary to return to the Prepayment rule
summary page.

Defining the Constant Prepayment Method:

Use this procedure to define prepayment assumptions using the Constant Prepayment

method.
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1. Determine how many date ranges are to be defined. Click on the Add Row control
at the top right of the Prepayment Specification — Constant container to add rows
corresponding to the number of ranges to be defined. To delete a row, click on the
checkbox next to the row(s) to be deleted and then click on the Delete Row control.

2. Double click on the Start Origination Date field to specify the Start Origination Date
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using the Select Date date picker. Alternatively, you can enter the Start Origination
Date in the space provided.

Note: The first cell in the Start Origination Date column and all of
the cells in the End Origination Date column are read only. This
ensures that all possible origination dates have supporting
reference values when Prepayment assumption lookups occur.
Each row in the End Origination Date column is filled in by the
system when you click elsewhere on the grid or save the rule. The
first Start Origination Date (in row 1) has a default value of January
1, 1900. When you enter a Start Origination Date in the next row,
the system inserts a date that is a day prior to the previous End
Origination Date field.

3. Enter the annual prepayment rate percent that you want to apply to the instruments
having origination dates in a particular Start Origination Date - End Origination
Date range.

Note: The Percent column represents the actual annualized
prepayment percentage that the system uses to generate the
principal runoff during the cash flow calculations.

4. Define Seasonality assumptions as required to model date specific adjustments to
the annual prepayment rate. Inputs act as multiplier, e.g. an input of 2 will double
the prepayment rate in the indicated month. If desired, enter a value between zero
and 99.9999. If nothing is entered, a default value of 1 is used.

5. Click on Apply to save the assumptions and move on to the next product/currency

combination.

Defining the Prepayment Model Method:

Use this procedure to define prepayment assumptions using the Prepayment Model
Calculation method.
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1. Determine how many date ranges are to be defined. Click on the Add Row control
at the top right of the Prepayment Specification — Constant container to add rows
corresponding to the number of ranges to be defined. To delete a row, click on the
checkbox next to the row(s) to be deleted and then click on the Delete Row control.

2. Double click on the Start Origination Date field to specify the Start Origination Date
using the Select Date date picker. Alternatively, you can enter the Start Origination
Date in the space provided.

3. Enter the Coefficient (if needed) by which the Prepayment Rate should be
multiplied. Enter a value between .0001 and 99.9999. This multiple is applied only
to the instruments for which the origination date lies in the range defined in the
Start Origination Date-End Origination Date fields.

4. Select a predefined prepayment model from the Prepayment model Rule list of
values. The system uses the prepayment model assumptions to calculate the
prepayment amounts for each period. You need to associate a prepayment model
for every Start Origination-End Origination Date range.

5. Select Interest Rate Code.

6. Enter the Spread. Enter a value between -99.9999 and 99.9999. A Spread is the
difference between the Customer Rate and the Market Rate.

7. Select an Associated Term: Remaining Term, Reprice Frequency, or Original Term.

8. Define Seasonality assumptions as required to model date specific adjustments to
the annual prepayment rate. Inputs act as multiplier, e.g. an input of 2 will double
the prepayment rate in the indicated month. If desired, enter a value between zero

and 99.9999. If nothing is entered, a default value of 1 is used.

9. Click on Apply to save the assumptions and move on to the next product/currency
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combination.

Defining the PSA Prepayment Method:

Use this procedure to define prepayment assumptions using the PSA Prepayment
method.

= Orache Hypevion Planndng, Fosion Edition - Windsws Internet Explorer

@ = ] ity 184, 0, 12700 HrperonPlanrng LaunchPlannngCeniral io ook bon =558 | b % 2
Ble [dt Pew Fgpeoies [ook  ted
TN -
Google v fsearch e (8- e Dower Biv AyTrec s J Trarsise -+ dowrd - oS
»
B EH | e Voo Pnance - Busness L, | M AL 0422008 (0.5 | @ Ok Myperon Mameg... X E e B i s e v () Togh -

Enter Diata - Current Pedtion Prapayment Detids =
Naea SAMPLESEEPRT Drascription Samgle Proayaments far Currs

Currency Canedian Dolle Chart Of &ccourit Srandard adjurtable w B [Go

Prepayment Cabosl atisn Method
| aleulasion Hethod | Cath Flow Traatment |

FEA Rafinance

Apply
Fropayment Specification - PSA

=

[ $tart Crigintion Ot | End Orignation Oatn | PSASpesd | Precaymant Model
0900 AHILFTO0Y 1] FEA Madel
o sz 123072457 0 54 Model
Apply
Back te Summarny
Dane i iraernet *, 1%

1. Determine how many date ranges are to be defined. Click on the Add Row control
at the top right of the Prepayment Specification — Constant container to add rows
corresponding to the number of ranges to be defined. To delete a row, click on the
checkbox next to the row(s) to be deleted and then click on the Delete Row control.

2. Double click on the Start Origination Date field to specify the Start Origination Date
using the Select Date date picker. Alternatively, you can enter the Start Origination
Date in the space provided.

3. Enter the PSA speed that you want to apply to the instruments having origination
dates in a particular Start Origination-End Origination Date ranges. The PSA
method is based on a standard PSA curve. You can view the seeded model by
selecting the View Details icon.

Note: The default value is 100 PSA and inputs can range from 0 to
1667. Decimals are not allowed.

4. Define Seasonality assumptions as required to model date specific adjustments to
the annual prepayment rate. Inputs act as a multiplier, e.g. an input of 2 will double
the prepayment rate in the indicated month. If desired, enter a value between zero
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and 99.9999. If nothing is entered, a default value of 1 is used.
5. Click on Apply to save the assumptions and move on to the next product/currency

combination.

Defining the Arctangent Calculation Method:

Use this procedure to define prepayment assumptions using the Arctangent Calculation

method.
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1. Determine how many date ranges are to be defined. Click on the Add Row control
at the top right of the Prepayment Specification — Constant container to add rows
corresponding to the number of ranges to be defined. To delete a row, click on the
checkbox next to the row(s) to be deleted and then click on the Delete Row control.

2. Double click on the Start Origination Date field to specify the Start Origination Date
using the Select Date date picker. Alternatively, you can enter the Start Origination
Date in the space provided.

3. Enter the values for the Arctangent parameters (columns K1 through K4) for each
Start Origination Date in the table. The valid range for each parameter is -99.9999 to
99.9999.

4. Enter the Spread. Enter a value between -99.9999 and 99.9999 A Spread is the
difference between the Customer Rate and the Market Rate.

5. Select an Associated Term: Original Term, Reprice Frequency, or Remaining Term.
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6. Define the Seasonality assumptions as required to model date specific adjustments

to the annual prepayment rate. Inputs act as multiplier, e.g. an input of 2 will

double the prepayment rate in the indicated month. If desired, enter a value
between zero and 99.9999. If nothing is entered, a default value of 1 is used.

7. Click Apply to save the assumptions and move on to the next producth/currency

combination.

Defining — Early Redemption Assumptions (Constant Method and
Prepayment Model Method)

If you are working with deposit products, it is possible to define Early Redemption

assumptions within the Prepayment Rule. Early withdrawal could be anything earlier
than the account owner's attainment of a prescribed minimum age requirement, or the
maturity of a fixed-term investment, such as a certificate of deposit (CD).

Prerequisites

® Performing basic steps for creating or updating a Prepayment rule

* To define Early Redemption assumptions, the Calculation Method for the selected
COA must be Constant or Prepayment Model

Enker Data - Current Position Prepayment Details
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Procedure

1318
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The procedure for defining Early Redemptions is the same as noted above for

Early Redemption Calculation Method
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Prepayment Model

Apply
Early Redemption Specification
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Apply

prepayments, with two exceptions:

® The list of Calculation Methods is limited to Constant and Prepayment Models

=R

® The range definitions are based on Maturity Date ranges of the instruments rather
than Origination Date ranges
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Prepayment Models

This chapter describes the procedure for working with and managing Prepayment
Models.

This chapter covers the following topics:
* Overview of Prepayment Models
e Working With Prepayment Models

* Creating Prepayment Models

Overview of Prepayment Models

You can build a Prepayment Model using a combination of up to three prepayment
drivers and define prepayment rates for various values of these drivers. Each driver
maps to an attribute of the underlying transaction (age/term or rate ) so that the cash
flow engine can apply a different prepayment rate based on the specific characteristics
of the record.

Prepayment Model definitions are centrally defined in Balance Sheet Planning, and can
be attached to Prepayment for Current Position definitions or assigned to a chart of
account dimension member in Maturity Mix Assumptions for use in generating new
business cash flows.

Note: All prepayment rates should be input as annual amounts.

Working With Prepayment Models

Navigate to the Master Maintenance > Assumption Forms and select Prepayment
Models from the list of forms displayed.
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When you first navigate to Master Maintenance > Prepayment Models, an empty screen
will be displayed. After you have constructed one or more Prepayment Models,
navigating to Master Maintenance > Prepayment Models will display a summary screen
showing each of the prepayment models that you have previously built.
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Search Container

A Search container is provided in which you may search for Prepayment Model
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definitions by Name.

Search Control

Enter your desired search criteria and click on the Search control.

Advanced Search Control

You can also search for Prepayment Model definitions by Created By, Creation Date,
Last Modified By and Last Modification Date values. Click on the Advanced Search
Control to open a dialog to specify any of these search criteria.

Reset Control

Clicking on the Reset control removes any filter constraint you may have specified and
refreshes the screen.

Instructions Control

Click on the Instructions control to open a window containing instructions for working
with Prepayment Models.

Page Navigation Controls

If more than 10 Prepayment Model definitions exist, use the navigation controls below
the summary grid to go to other pages.

Prepayment Models Container

The Prepayment Models container presents a grid containing all of the Prepayment
Model definitions that meet your search criteria. The Prepayment Models grid offers
several controls that allow you to perform different functions when a Prepayment
Model is selected.

To select a Prepayment Model, click on a check box in the first column of the grid. More
than one definition can be selected at a time but this will cause some of the controls to
become disabled. Clicking on a checkbox a second time de-selects the Prepayment
Model definition.

You may select or deselect all of the Prepayment Models in the grid by clicking on the
check box in the upper left hand corner of the grid directly to the left of the Name
column header.

New

Clicking the New control begins the process of building a new prepayment model
definition. The New control is disabled if any rows in the grid have been selected.
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View

Edit

Delete

Selecting a single row out of the grid enables the View control. Clicking on the View
control allows you to view the contents of a prepayment model on a read-only basis.
The View control is only enabled when a single rule has been selected..

Selecting a single row out of the grid enables the Edit control. Clicking on the Edit
control allows you to modify a previously saved prepayment model definition. The Edit
control is only enabled when a single rule has been selected.

Selecting one or more rows out of the grid enables the Delete control. Clicking on the
Delete control deletes the prepayment models you have selected.

Deleting a prepayment model that has been used to generate current position cash
flows supporting creation of a plan or forecast should only be performed when there is
no longer a need to retain the rule. When clicking on Delete, a warning message will
appear asking if you are sure you want to delete the rule. Click on OK to proceed with
the delete, or Cancel to prevent the deletion.

Windows Internet Explorer

\\?‘/ Are you sure you want to delete the definition(s)?

Check Dependency

Save As

The Check Dependency control is not functional in this release.

The Save As control will allow you to save an existing definition to a new prepayment
model definition. To use the feature, click the checkbox next to an existing definition
and click on the Save As control. The Save Prepayment Model As dialog will open.
Enter a Name and Description for the new prepayment model and click OK. A new
prepayment model is added to the summary grid. You can then select the rule and click
on the Edit control to refine the definition.
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Prepayment Models Summary Grid

The following columns categorize each prepayment for current position rule in the
Prepayment Models container summary grid:

e Name

® (Creation Date

¢ (reated By

e Last Modified By

e Last Modification Date

Name

Displays the name for a Prepayment Model definition.

Created By

Displays the name of the user who created a prepayment model.

Creation Date

Displays the date and time at which a prepayment model was created.

Last Modified By

Displays the name of the user who last modified a prepayment model.

Last Modification Date

Displays the date and time at which a prepayment model was last modified.

Creating Prepayment Models

1. Click on the New icon to create a new Prepayment Model definition.

2. The Enter Data — Prepayment Model page is displayed.
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Enter a Name for the Prepayment Model. The Name field will accept alphanumeric
inputs. No special characters are allowed except underscore and space, and the
name must not start with a number. It must start with an alpha character or
underscore. A maximum of 80 characters is accepted.

Enter a Description for the Prepayment Model. The description field will accept all
alphanumeric and special characters, and will accept a maximum of 255 characters.

Click on Go. The Select Term, Repricing, Interest Rate Dimensions container will be
displayed, and you are ready to define the prepayment model.

Select the dimensions to be used for Row, Column and Page dimensions. Selection
of a Page dimension is optional. Select the Row dimension first, then select the
Lookup Method (Interpolation or Range), and enter the number of buckets to be
used.

After the parameters are entered for the Row dimension, the Column dimension
field is enabled. Select the Column dimension, then select the Lookup Method
(Interpolation or Range), and enter the number of buckets to be used.

After the parameters for the Column dimension are entered, the Page dimension
field is enabled. Select the Page dimension, Lookup Method (Interpolation or
Range) and enter the number of buckets to be used.

Click on Apply to open the Define Buckets container. Define the value ranges for
each dimension. Only numeric values will be accepted.

If the dimension chosen is Original Term, Repricing Frequency, Remaining Term,
Expired Term or Term to Reprice, the values entered should be between 0 and 999.
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Entry of negative values and decimals is not allowed.

If the dimension chosen is Coupon Rate, Market Rate, Rate Ratio or Rate Difference,
the values entered should be between 0 and 99.999999. Entry of negative values is
not allowed.
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Click on Apply to open the Matrix Definition container. Enter the annual
prepayment percentages in the Matrix Definition grid. The values entered should
be between 0 and 100. None of the fields should be left blank — enter a value of zero
instead.
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If you are using the Page dimension and more than one value is entered in the
Define Buckets container, be sure to enter values for each page dimension member.
Enter data for the first page dimension member, then click Apply, then change the
page dimension member and enter data for the second member, then click Apply,
etc. Repeat until valueshave been entered for all page dimension members.

9.  When finished, click on the Save control to save the Prepayment Model. You can
then click on Back to Summary to return to the Prepayment Model summary page.
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15

Overview

Funds Transfer Pricing

Oracle Balance Sheet Planning provides the ability to generate transfer pricing results as
part of budget or forecast creation for organizations that utilize funds transfer pricing in
their performance measurement process. When setup to produce transfer pricing
results, Oracle Balance Sheet Planning will:

¢ Utilize historical transfer rate assignments made to current book instrument records
to generate projected transfer rate and charge/credit values for current position cash
flows.

* Generate transfer pricing adjustment charges or credits for liquidity premiums,
pricing incentives, basis costs and other adjustments using adjustment rates
assigned to current book instruments records.

Note: Oracle Balance Sheet Planning cannot be used to generate
transfer rates or adjustment rates for current book instrument
records. Such rates must be generated using the Oracle Funds
Transfer Pricing application or by a third party transfer pricing
application, with the transfer pricing results included in the
instrument records loaded into the Balance Sheet Planning
instrument tables.

¢ Reset the transfer rate assignments for adjustable rate instruments included in the
current book instrument records and adjustable rate new business volumes based
on forecasted transfer rate values.

* Generate transfer rates and charge/credit values for new business volumes
generated or entered in the application using transfer pricing methodologies and
parameters defined in the Transfer Pricing Rule associated with the budget or
forecast version dimension member.
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Generate transfer pricing adjustments for new business volumes using adjustment
methods and parameters defined in the transfer pricing Adjustment Rule associated
with the budget or forecast version dimension member.

The following steps must be completed in order to setup the application to generate
transfer pricing results:

1.

Create Interest Rate Codes to hold historical and forecasted transfer rate values, and
load historical rate values for the interest rate codes.

Create a Transfer Pricing Rule definition, assigning transfer pricing methodologies
and associated parameters to Chart of Account dimension members.

If applicable, define a transfer pricing Adjustments Rule to assign rates for liquidity
premiums, basis costs, pricing incentives and/or other adjustments.

Enter forecasted transfer rate values for the transfer pricing interest rate codes in a
forecast Interest Rate Scenario.

Run Metadata Synchronization processes to update appropriate dimension
members and SmartLists.

Define the Pricing Methodology, Transfer Pricing Rule and Adjustments Rule
attributes for the appropriate Version dimension member in the Process Attributes
data form.

The remainder of this chapter provides details on the following topics:

Transfer Pricing Methodologies, page 15-2

Defining Transfer Pricing Methods Using Node Level Assumptions,
Working with Transfer Pricing Rules, page 15-15

Creating a New Transfer Pricing Rule, page 15-20

Transfer Pricing Adjustments Overview, page 15-22

Adjustment Methods, page 15-23

Working With Adjustment Rules, page 15-24

Creating a New Adjustment Rule, page 15-28

Transfer Pricing Methodologies

The transfer pricing methodologies supported by Oracle Balance Sheet Planning can be
grouped into the following two categories:
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Cash Flow Transfer Pricing Methods: Cash flow transfer pricing methods are used
to transfer price instruments that amortize over time. They generate transfer rates
based on the cash flow characteristics of the instruments.

In order to generate cash flows, the system requires a detailed set of
transaction-level data attributes, such as, origination date, outstanding balance,
contracted rate, and maturity date, which resides only in the instrument tables.
Consequently, for current book data, cash flow methods apply only if the data
source is Account tables. For new business volumes, the requisite data is accessed
from maturity mix assumptions defined for the Chart of Account dimension
members.

The cash flow methods are also unique in that Prepayment rules are used only with
these methods. You can select the required Prepayment for Current Position rule for
processing current book instrument records in the Process Attributes data form.
Prepayment assumptions for new business processing are also defined in maturity
mix assumptions.

Oracle Balance Sheet Planning supports the following cash flow transfer pricing
methods:

¢ Cash Flow: Average Life, page 15-4
® Cash Flow: Duration, page 15-5
® Cash Flow: Weighted Term, page 15-6

* Cash Flow: Zero Discount Factors, page 15-8

Non-cash Flow Transfer Pricing Methods: These methods do not require the
calculation of cash flows. Oracle Balance Sheet Planning supports the following
noncash flow transfer pricing methods:

* Moving Averages, page 15-10

® Straight Term, page 15-10

® Spread from Interest Rate Code, page 15-11
¢ Spread from Note Rate, page 15-12

* Redemption Curve, page 15-12

e Unpriced Account, page 15-13

Do not calculate: If you do not wish to calculate transfer rates for an account, you
can set the transfer pricing method to Do not calculate.
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Cash Flow : Average Life

The Average Life method determines the average life of the instrument by calculating
the effective term required to repay back half of the principal or nominal amount of the
instrument. The TP rate is equivalent to the rate on the associated interest rate curve
corresponding to the calculated term.

n PI
Average Life = ZF] t;
i=1

Where:
P is the principal

P; is the principal repayment in coupon i, hence,

Fy
P

is the fraction of the principal repaid in coupon i and t; is the time from the start of
coupon i.

Oracle Balance Sheet Planning derives the Average Life based on the cash flows of an
instrument as determined by the characteristics specified in the instrument tables and
maturity mix assumptions and using your specified prepayment rate, if applicable. The
average life formula calculates a single term, that is, a point on the yield curve used to
transfer price the instrument being analyzed.

The following options become available on the Transfer Pricing Rule interface with this
method:

¢ Interest Rate Code: Select the interest rate code whose forecasted transfer rate
values will be used to transfer price the Chart of Account dimension member.

e Cash Flow Type: Available options include:

® Principal

e Principal and Interest

¢ Model With Gross Rates: Available options include:
* No

* Yes
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Certain processing options available in Oracle Funds Transfer Pricing are not available
in Oracle Balance Sheet Planning for transfer pricing forecasting purposes. These
options are disabled in the Balance Sheet Planning interface and include:

®  Output Average Life To Instrument
¢ Run Using Monte Carlo Option Cost Method

e Target Balance

Cash Flow: Duration

The Duration method uses the MacCauley duration formula:

[ e
n=1 (1 _|_.r-)m T
n=1 (l _‘_-r)m

Duration =

In this formula:

Where:

N = Total number of payments from Start Date until the earlier of repricing or maturity
CF,, = Cash flow (such as regular principal, prepayments, and interest) in period n

r = Periodic rate (current rate/payments per year)

m = Remaining term to cash flow/active payment frequency

tn = Remaining term to cash flow n, expressed in years

Oracle Balance Sheet Planning derives the MacCauley duration based on the cash flows
of an instrument as determined by the characteristics specified in the instrument tables
and maturity mix assumptions, using your specified prepayment rate, if applicable. The
duration formula calculates a single term, that is, a point on the yield curve used to
transfer price the instrument or new business volume.

Note: Remaining term to cash flow is the difference between the date of
each cash flow and the modeling start date for that instrument.

The following options become available on the Transfer Pricing rule interface with this
method:

e Interest Rate Code: Select the interest rate code whose forecasted transfer rate
values will be used to transfer price the Chart of Account dimension member.
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e Cash Flow Discounting Method: Available options include:

e Multiple Rate: Select this option to discount the cash flows using spot rates
from the selected interest rate code. With this approach, a discount rate is read
from the selected interest rate curve corresponding to the term of each cash
flow.

* Single Rate: When Single Rate is selected, the Single Rate Discounting option is
activated.

¢ Single Rate Discounting: Available options include:

¢ Coupon Rate: Coupon rate is defined as current net rate if the processing
option, Model with Gross Rates is not selected and current gross rate if the
option is selected. The coupon rate is used as a constant discount rate for each
cash flow.

* Constant Rate: When Constant Rate is selected, the Constant Rate option is
activated.

¢ Constant Rate: The user may directly input, while defining the Transfer Pricing
Rule, a constant rate to use for discounting. If specified, this rate is used as a
constant discount rate for each flow.

¢ Model With Gross Rates: Available options include:
* No

* Yes

Certain processing options available in Oracle Funds Transfer Pricing are not available
in Oracle Balance Sheet Planning for transfer pricing forecasting purposes. These
options are disabled in the Balance Sheet Planning interface and include:

¢ Qutput Duration to Instrument

Cash Flow: Weighted Term

The Cash Flow: Weighted Term method builds on the theoretical concepts of duration.
As shown earlier, duration calculates a weighted-average term by weighting each time
period, n, with the present value of the cash flow (discounted by the rate on the
instrument) in that period.

Since the goal of the Weighted Term method is to calculate a weighted average transfer
rate, it weights the transfer rate in each period, y,, by the present value for the cash flow
of that period. Furthermore, the transfer rates are weighted by an additional
component, time, to account for the length of time over which a transfer rate is
applicable. The time component accounts for the relative significance of each strip cash
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flow to the total transfer pricing interest income/expense. The total transfer pricing
interest income/expense on any cash flow is a product of that cash flow, the transfer
rate, and the term. Hence, longer term cash flows will have relatively larger impact on
the average transfer rate. The Weighted Term method, with Discounted Cash Flow
option selected, can be summarized by the following formula:

N CFn
n=10Vn :--1+r:,m><fn]
AT ai - Fayt f _r= -
Weighted- Average =¥ ZN [ CFn ]
n=1l14y)m=n

In this formula:

N = Total number of payments from Start Date until the earlier of repricing or maturity
CF,= Cash flow (such as regular principal, prepayments, and interest) in period n

r = Periodic coupon rate on instrument (current rate/payments per year)

m =Remaining term to cash flow n /active payment frequency

t, = Remaining term to cash flow n, expressed in years

Y= Transfer rate in period n

Within the Weighted Average Cash Flow method definition screen, users can choose
whether or not to discount the cash flows as described earlier. If the Cash Flow option
is selected, rather than the Discounted Cash Flow, the following simplified formula is
applied:

ﬁ:l[}’n XCFan])

Weighted- Average= ¥ = (
Tn—1[CFxty]

The following options become available on the Transfer Pricing rule interface with this
method:

e Interest Rate Code: Select the interest rate code whose forecasted transfer rate
values will be used to transfer price the Chart of Account dimension member.

e Cash Flow Type: Available options include:
¢ Cash Flow

e Discount Cash Flow

¢ Model With Gross Rates: Available options include:
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* Yes

Certain processing options available in Oracle Funds Transfer Pricing are not available
in Oracle Balance Sheet Planning for transfer pricing forecasting purposes. These
options are disabled in the Balance Sheet Planning interface and include:

* Run Using Monte Carlo Option Cost Method

e Target Balance

Cash Flow: Zero Discount Factors

The Zero Discount Factors (ZDF) method takes into account common market practices
in valuing fixed rate amortizing instruments. For example, all Treasury strips are
quoted as discount factors. A discount factor represents the amount paid today to
receive $1 at maturity date with no intervening cash flows (that is, zero coupon).

The Treasury discount factor for any maturity (as well as all other rates quoted in the
market) is always a function of the discount factors with shorter maturities. This
ensures that no risk-free arbitrage exists in the market. Based on this concept, one can
conclude that the rate quoted for fixed rate amortizing instruments is also a
combination of some set of market discount factors. Discounting the monthly cash flows
for that instrument (calculated based on the constant instrument rate) by the market
discount factors generates the par value of that instrument (otherwise there is
arbitrage).

ZDF starts with the assertion that an institution tries to find a funding source that has
the same principal repayment factor as the instrument being funded. In essence, the
institution strip funds each principal flow using its funding curve (that is, the transfer
pricing yield curve). The difference between the interest flows from the instrument and
its funding source is the net income from that instrument.

Next, ZDF tries to ensure consistency between the original balance of the instrument
and the amount of funding required at origination. Based on the transfer pricing yield
used to fund the instrument, the ZDF solves for a single transfer rate that would
amortize the funding in two ways:

¢ Its principal flows match those of the instrument.

® The Present Value (PV) of the funding cash flows (that is, the original balance)
matches the original balance of the instrument.

ZDF uses zero coupon factors (derived from the original transfer rates, see the following
example ) because they are the appropriate vehicles in strip funding (that is, there are
no intermediate cash flows between origination date and the date the particular cash
flow is received). The zero coupon yield curve can be universally applied to all kinds of
instruments.
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This approach yields the following formula to solve for a weighted average transfer rate
based on the payment dates derived from the instrument's payment data.

Zero Discount Factors =y =

Bg— XY .(B,_1 X DTP,) +¥¥_.(B, X DTP,)
Y¥_ (Bn_y XDTP,)

100 x

In this formula:

By = Beginning balance at time, 0

B, 1= Ending balance in previous period

B,= Ending balance in current period

DTP,= Discount factor in period n based on the TP yield curve

N = Total number of payments from Start Date until the earlier of repricing or maturity

p = Payments per year based on the payment frequency; (for example, monthly
payments gives p=12)

Deriving Zero Coupon Discount Factors: An Example

This table illustrates how to derive zero coupon discount factors from monthly pay
transfer pricing rates:

Term in (a) (b) (c) (d) (e) (f)
Months
Monthly Monthly Numerator PV of Interest Denominator Zero
Pay Transfer (Monthly Payments: (1-PVofint Coupon
Transfer Rate: (a)/12 Factor): 1+ (b) (b)*Sum((f)/100to Pmt): 1 - (d) Factor:
Rates current row [(e)/(c) * 100
1 3.400% 0.283% 1.002833 0.000000 1.000000 99.7175
2 3.500% 0.292% 1.002917 0.002908 0.997092 99.4192
3 3.600% 0.300% 1.003000 0.005974 0.994026 99.1053

The following options become available on the Transfer Pricing Rule interface with this
method:

e Interest Rate Code: Select the interest rate code whose forecasted transfer rate
values will be used to transfer price the Chart of Account dimension member.

* Model With Gross Rates: Available options include:
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e No

* Yes

Certain processing options available in Oracle Funds Transfer Pricing are not available
in Oracle Balance Sheet Planning for transfer pricing forecasting purposes. These
options are disabled in the Balance Sheet Planning interface and include:

* Run Using Monte Carlo Option Cost Method

e Target Balance

Moving Averages

Under this method, a user definable moving average of any point on the transfer
pricing yield curve can be applied to a transaction record to generate transfer prices. For
example, you can use a 12-month moving average of the 12-month rate to transfer price
a particular product.

The following options become available on the Transfer Pricing rule interface with this
method:

¢ Interest Rate Code: Select the Interest Rate Code to be used as the yield curve to
generate transfer rates.

* Yield Curve Term: The Yield Curve Term defines the point on the Interest Rate
Code that is used.

e Historical Range: The Historical Term defines the period over which the average is
calculated.

* Model With Gross Rates: Available options include:
* No

* Yes

Straight Term

When you select the Straight Term method, the system derives the transfer rate using
the last repricing date and the next repricing date for adjustable rate instruments, and
the origination date and the maturity date for fixed rate instruments. For loans in a
tease period, origination date and tease end date are used.

The following options become available on the Transfer Pricing rule interface with this
method:

* Interest Rate Code: Select the Interest Rate Code to be used for transfer pricing the
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account.

Model With Gross Rates: Available options include:
* No

* Yes

Certain processing options available in Oracle Funds Transfer Pricing are not available

in Oracle Balance Sheet Planning for transfer pricing forecasting purposes. These
options are disabled in the Balance Sheet Planning interface and include:

Mid-Period Repricing Option

Spread from Interest Rate Code

Under this method, the transfer rate is determined as a fixed spread from any point on
an Interest Rate Code. The following options become available on the Transfer Pricing
Rule interface with this method:

Interest Rate Code: Select the Interest Rate Code for transfer pricing the account.

Yield Curve Term: The Yield Curve Term defines the point on the Interest Rate
Code that will be used to transfer price. If the Interest Rate Code is a single rate, the
Yield Curve Term is irrelevant. Select Days, Months, or Years from the Multiplier
list, and enter the number in the Term field.

Lag Term: While using a yield curve from an earlier date than the Assignment Date,
you need to assign the Lag Term to specify a length of time prior to the Assignment
Date. Select Days, Months, or Years from the Multiplier list, and enter the number
in the Term field.

Rate Spread: The transfer rate is a fixed spread from the rate on the transfer rate
yield curve. The Rate Spread field allows you to specify this spread.

Assignment Date: The Assignment Date allows you to choose the date for which
the yield curve values are to be picked up. Choices available are the As of Date, Last
Repricing Date, or Origination Date.

Model With Gross Rates: Available options include:
* No

* Yes

Certain processing options available in Oracle Funds Transfer Pricing are not available

in Oracle Balance Sheet Planning for transfer pricing forecasting purposes. These
options are disabled in the Balance Sheet Planning interface and include:

Funds Transfer Pricing 15-11



* Mid-Period Repricing Option

Spread from Note Rate

To generate transfer rates using this method, you need to provide a rate spread
parameter. This spread is added or subtracted from the coupon rate of the underlying
transaction to generate the final transfer rate for that record.

While entering the rate spread, make sure to input it with the appropriate positive or
negative sign. In the situation where you are transfer pricing an asset and want to have
a positive matched spread for it (the difference between the contractual rate of the
transaction and the transfer rate is positive), you need to enter a negative rate spread.

The following options become available on the application with this method:

¢ Rate Spread: The transfer rate is a fixed spread from the coupon rate on the
transaction. The Rate Spread field allows you to specify this spread.

* Model With Gross Rates: Available options include:
* No

* Yes

Certain processing options available in Oracle Funds Transfer Pricing are not available
in Oracle Balance Sheet Planning for transfer pricing forecasting purposes. These
options are disabled in the Balance Sheet Planning interface and include:

* Mid-Period Repricing Option

Redemption Curve

This method allows you to select multiple term points from your transfer pricing yield
curve and calculate an average transfer rate based on the weights you assign to each
term point. The following options become available in the application with this method:

* Interest Rate Code: Select the Interest Rate Code which you want to use as the
transfer pricing yield curve.

* Assignment Date: The Assignment Date allows you to choose the date for which
the yield curve values will be picked up. Choices available are the As of Date, Last

Repricing Date, or Origination Date.

* Model With Gross Rates: Available options include:
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After you select a value for the Interest Rate Code option, the Term Point Selection
container is displayed.

e Term Point Selection: To select the Term Points on the interest rate code to be used,
click the Select Term Points button at the top right of the Term Point Selection
container. Select the wanted term points in the Add Term Points popup window
and click OK. Then enter the Percentages in the Term Point Selection grid.
Percentages must add up to 100 percent.

/= Add Term Points - Windows Internet Explorer B L] @
P

Available Term Points Selected Term Points

iZ2 Months 1 Months
3 Months 60 Months
6 Months

9 Months

12 Manths

24 Months

36 Months

120 Months |
180 Maonths

360 Months 'EI

OK | Cancel

Certain processing options available in Oracle Funds Transfer Pricing are not available
in Oracle Balance Sheet Planning for transfer pricing forecasting purposes. These
options are disabled in the Balance Sheet Planning interface and include:

e Mid-Period Repricing Option

Unpriced Account

Under the unpriced account method, the transfer rate for the account is defined as the
weighted average of other dimension members. While using the unpriced account
methodology, you can specify whether the weighted average of transfer rates has to be
taken across all entities or for accounts only within that entity.

The following options become available in the Transfer Pricing rule interface with this
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method:

* Across all Entities: Allows you to specify whether weighted average of transfer
rates should be taken across all entities.

To specify the chart of account dimension members to use in deriving the transfer rate
for the unpriced account, click the Select Dimension Members button at the top right
of the Add Dimension Values container to open the Chart of Account dimension
Hierarchy Browser.

Then select the wanted Chart of Account dimension members whose weighted average
transfer rate will be assigned to the dimension member being defined.

Caution: You should not base an unpriced account on another unpriced
account.

Note: The Unpriced Account method applies only to accounts that use
the Ledger Table as their data source.

Important: The calculation of transfer rates for Unpriced Accounts is
launched from the Financial Plan or the Financial Plan Default data
forms. The calculation is run for Current Business and New Business
separately, and should be processed after cash flows have been run. To
launch the processes, right click the Financial Plan data form, select
Unpriced Account, then select For Current Business to run the
BSP_UPA_Seq_CB business rule for current position data, or select For
New Business to run the BSP_UPA_Seq_NB business rule for new
business data.
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Working With Transfer Pricing Rules

Navigate to the Master Maintenance > Assumption Forms and select Transfer Pricing
Rule from the list of forms displayed.
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When you first navigate to Master Maintenance > Transfer Pricing Rule, an empty
screen will be displayed. After you have constructed one or more Transfer Pricing
Rules, navigating to Master Maintenance > Transfer Pricing Rule will display a
summary screen showing each of the Transfer Pricing Rules that you have previously
built.
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Search Container

A Search container is provided in which you may search for Transfer Pricing Rule
definitions by Name.

Search Control

Enter your wanted search criteria and click the Search control.

Advanced Search Control

You can also search for Transfer Pricing Rule definitions by Created By, Creation Date,
Last Modified By and Last Modification Date values. Click the Advanced Search
Control to open a dialog to specify any of these search criteria.

Reset Control

Clicking on the Reset control removes any filter constraint you may have specified and
refreshes the screen.

Instructions Control

Click the Instructions control to open a window containing instructions for working
with Transfer Pricing Rule definitions.

Page Navigation Controls

If more than 10 Transfer Pricing Rule definitions exist, use the navigation controls
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below the summary grid to go to other pages.

Transfer Pricing Rules Container

New

View

Edit

Delete

The Transfer Pricing Rules container presents a grid containing all of the Transfer
Pricing Rule definitions that meet your search criteria. The Transfer Pricing Rules grid
offers several controls that allow you to perform different functions when a Transfer
Pricing Rule definition is selected.

To select a Transfer Pricing Rule definition, click a check box in the first column of the
grid. More than one definition can be selected at a time but this will cause some of the
controls to become disabled. Clicking on a checkbox a second time de-selects the
Transfer Pricing Rule definition.

You may select or deselect all of the Transfer Pricing Rule definitions in the grid by
clicking on the check box in the upper left hand corner of the grid directly to the left of
the Name column header.

Clicking the New control begins the process of building a new Transfer Pricing Rule
definition. The New control is disabled if any rows in the grid have been selected.

Selecting a single row out of the grid enables the View control. Clicking on the View
control allows you to view the contents of a Transfer Pricing Rule definition on a
read-only basis. The View control is only enabled when a single definition has been
selected.

Selecting a single row out of the grid enables the Edit control. Clicking on the Edit
control allows you to modify a previously saved Transfer Pricing Rule definition. The
Edit control is only enabled when a single definition has been selected.

Selecting one or more rows out of the grid enables the Delete control. Clicking on the
Delete control deletes the Transfer Pricing Rule definitions you have selected.

Deleting a Transfer Pricing Rule definition that has been used to generate current
position and/or new business cash flows supporting creation of a plan or forecast
should only be performed when there is no longer a need to retain the rule. When
clicking on Delete, a warning message will appear asking if you are sure you want to
delete the definition. Click OK to proceed with the delete, or Cancel to prevent the
deletion.
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Check Dependency

Save As

The Check Dependency control is not functional in this release.

The Save As control will allow you to save an existing definition to a new Transfer
Pricing Rule definition. To use the feature, click the checkbox next to an existing
definition and click Save As control. The Save Transfer Pricing Rule As dialog will
open. Enter a Name and Description for the new Transfer Pricing Rule and click OK. A
new Transfer Pricing Rule definition is added to the summary grid. You can then select
the definition and click the Edit control to refine it.

Transfer Pricing Rules Summary Grid

Name

Created By

Creation Date

Last Modified By

The following columns categorize each Transfer Pricing Rule definition in the Transfer
Pricing Rules container summary grid:

e Name

* Created By

¢ (Creation Date

e Last Modified By

e Last Modification Date

Displays the name for a Transfer Pricing Rule definition.

Displays the name of the user who created a Transfer Pricing Rule definition.

Displays the date and time at which a Transfer Pricing Rule definition was created.

Displays the name of the user who last modified a Transfer Pricing Rule definition.

Last Modification Date

Displays the date and time at which a Transfer Pricing Rule definition was last
modified.
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Creating a New Transfer Pricing Rule Definition

1. Click the New icon to create a new Transfer Pricing Rule definition.

2. The Enter Data — Transfer Pricing Details page is displayed.
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3. Enter a Name for the Transfer Pricing Rule definition. The Name field will accept
alphanumeric inputs. No special characters are allowed except underscore, and the
name must not start with a number. It must start with an alpha character or
underscore. A maximum of 80 characters is accepted.

4. Enter a Description for the definition. The description field will accept all
alphanumeric and special characters, and will accept a maximum of 255 characters.

5. The Currency field is a list of all active currencies. Select the appropriate currency
from the list of values to begin defining assumptions.

6. The Chart of Account list is populated through selection of dimension members
from the Hierarchy Browser. Click the lookup icon to open the Hierarchy Browser.
Select the dimension members for which you will define transfer pricing
methodology assumptions by locating and moving the members to the Selected
Members box. Then click Ok. This will close the browser and return you to the
Enter Data — Transfer Pricing Details screen.
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7. Select the Chart of Account dimension member from the list, which should now be
populated with the dimension members selected in the Hierarchy Browser.

Note: Define assumptions for all Chart of Account dimension
members for the Currency selected. Once complete, change the
selection of currency and then define assumptions for the same or
different Chart of Account dimension members. Repeat until
finished with all Chart of Account and Currency dimension
member combinations.

8. Click Go. The TP Calculation Method container will be displayed, and you are
ready to define the transfer pricing assumptions for the Chart of Account and
Currency dimension members selected.

9. Select the Data Source and the Method in the TP Calculation Method container.
Click Apply.

Note: The Data Source is Account Tables for all Methods except the
Unpriced Account Method, where the Data Source is Ledger Table.
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10. Specify the transfer pricing method options in the TP Method Mapping container.
For the Redemption Curve method, select the Term points and enter percentages in
the Term Point Selection container.
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11. Click Apply. Select the next chart of account dimension member and repeat steps 9
and 10 until you are finished.

12. Click the Save control to save the Transfer Pricing Rule.

Transfer Pricing Adjustments Overview

Adjustment Rules allow users to define Transfer Pricing Add-on rates that are assigned
incrementally to the base FTP rate to account for a variety of miscellaneous risks such as
Liquidity risk or Basis risk, or to supplement strategic decision making through use of
Pricing Incentives or other types of rate adjustments.

Add-on rates can be a fixed rate or a formula based rate. The adjustments are calculated
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and output separately from the base funds transfer pricing rate, so they can be easily
identified and reported.

Adjustment Methods

You can use either of the following methods in an Adjustment Rule when the selected
Adjustment Type is Liquidity Premium, Basis Risk Cost, Pricing Incentive or Other
Adjustment:

Fixed Rate

The Fixed Rate Adjustment Method allows the user to associate a fixed rate with
specific terms or term ranges. Reference Term selections include:

* Repricing Frequency

Original Term
* Remaining Term

e Duration

Average Life

You can create your own reference term ranges and assign a particular adjustment
rate to all instruments with a reference term falling within the specified range.

Note: All adjustment rates should be input as annual rates.

Formula Based Rate

The Formula Based Rate Adjustment Method allows the user to determine the
add-on rate based on a lookup from the selected yield curve, plus a spread amount
and then the resulting rate can be associated with specific terms or term ranges.
Reference term selections include:

* Repricing Frequency

Original Term

* Remaining Term

Duration
® Average Life

You can create your own reference term ranges and assign a particular formula
based adjustment rate to all instruments with a reference term falling within the
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specified range.

With this method you also specify the Interest Rate Code and define an Assignment
Date for the Rate Lookup.

Assignment Date selections includes the Origination Date.
The formula definition is comprised of the following components

Term Point: Allows you to associate a specific term point from the IRC to each
Term Range.

Coefficient: Allows you to define a multiplier which is applied to the selected rate.

Rate Spread: Allows you to define an incremental rate spread to be included on top
of the IRC rate.

The resulting formula for the adjustment rate is:

(Term Point Rate * Coefficient) + Spread

* Do not calculate: If you do not wish to calculate adjustments for an account, you can
set the Adjustment Method to Do not calculate.

Working With Adjustment Rules

Navigate to the Master Maintenance > Assumption Forms and select Adjustment Rule
from the list of forms displayed.
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When you first navigate to Master Maintenance > Adjustment Rule, an empty screen
will be displayed. After you have constructed one or more Adjustment Rules,
navigating to Master Maintenance > Adjustment Rule will display a summary screen
showing each of the Adjustment Rules that you have previously built.
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Search Container

A Search container is provided in which you may search for Adjustment Rule
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definitions by Name.

Search Control

Enter your wanted search criteria and click the Search control.

Advanced Search Control

You can also search for Adjustment Rule definitions by Created By, Creation Date, Last
Modified By and Last Modification Date values. Click the Advanced Search Control to
open a dialog to specify any of these search criteria.

Reset Control

Clicking on the Reset control removes any filter constraint you may have specified and
refreshes the screen.

Instructions Control

Click the Instructions control to open a window containing instructions for working
with Adjustment Rule definitions.

Page Navigation Controls

If more than 10 Adjustment Rule definitions exist, use the navigation controls below the
summary grid to go to other pages.

Adjustment Rules Container

The Adjustment Rules container presents a grid containing all of the Adjustment Rule
definitions that meet your search criteria. The Adjustment Rules grid offers several
controls that allow you to perform different functions when an Adjustment Rule
definition is selected.

To select an Adjustment Rule definition, click a check box in the first column of the grid.
More than one definition can be selected at a time but this will cause some of the
controls to become disabled. Clicking on a checkbox a second time de-selects the
Adjustment Rule definition.

You may select or deselect all of the Adjustment Rule definitions in the grid by clicking
on the check box in the upper left hand corner of the grid directly to the left of the
Name column header.

New

Clicking the on New control begins the process of building a new Adjustment Rule
definition. The New control is disabled if any rows in the grid have been selected.
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View
Selecting a single row out of the grid enables the View control. Clicking on the View

control allows you to view the contents of an Adjustment Rule definition on a read-only
basis. The View control is only enabled when a single definition has been selected.

Edit
Selecting a single row out of the grid enables the Edit control. Clicking on the Edit

control allows you to modify a previously saved Adjustment Rule definition. The Edit
control is only enabled when a single definition has been selected.

Delete

Selecting one or more rows out of the grid enables the Delete control. Clicking on the
Delete control deletes the Adjustment Rule definitions you have selected.

Deleting an Adjustment Rule definition that has been used to generate current position
and/or new business cash flows supporting creation of a plan or forecast should only be
performed when there is no longer a need to retain the rule. When clicking on Delete, a
warning message will appear asking if you are sure you want to delete the definition.
Click OK to proceed with the delete, or Cancel to prevent the deletion.

Check Dependency

The Check Dependency control is not functional in this release.

Save As

The Save As control will allow you to save an existing definition to a new Adjustment
Rule definition. To use the feature, click the checkbox next to an existing definition and
click the Save As control. The Save Adjustment Rule As dialog will open. Enter a Name
and Description for the new Adjustment Rule and click OK. A new Adjustment Rule
definition is added to the summary grid. You can then select the definition and click the
Edit control to refine it.

Adjustment Rules Summary Grid

The following columns categorize each Adjustment Rule definition in the Adjustment
Rules container summary grid:

e Name
¢ (reated By
e (Creation Date

e Last Modified By
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e Last Modification Date

Name

Displays the name for an Adjustment Rule definition.

Created By

Displays the name of the user who created an Adjustment Rule definition.

Creation Date

Displays the date and time at which an Adjustment Rule definition was created.

Last Modified By

Displays the name of the user who last modified an Adjustment Rule definition.

Last Modification Date

Displays the date and time at which an Adjustment Rule definition was last modified.

Creating a New Adjustment Rule Definition

1. Click the New icon to create a new Adjustment Rule definition.

2. The Adjustment Rule Details page is displayed.
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Enter a Name for the Adjustment Rule definition. The Name field will accept
alphanumeric inputs. No special characters are allowed except underscore, and the
name must not start with a number. It must start with an alpha character or
underscore. A maximum of 80 characters is accepted.

Enter a Description for the definition. The description field will accept all
alphanumeric and special characters, and will accept a maximum of 255 characters.

The Currency field is a list of all active currencies. Select the appropriate currency
from the list of values to begin defining assumptions.

Select the Adjustment Type.
Select the Adjustment Method.

The Chart of Account list is populated through the selection of dimension members
from the Hierarchy Browser. Click the lookup icon to open the Hierarchy Browser.
Select the dimension members for which you will define Adjustment Rule
assumptions by locating and moving the members to the Selected Members box.
Then click Ok. This will close the browser and return to the Adjustment Rule
Details screen.
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9. Select the Chart of Account dimension member from the list, which should now be
populated with the dimension members selected in the Hierarchy Browser.

Note: Define assumptions for all Chart of Account dimension
members for the Currency selected. Once complete, change the
selection of currency and then define assumptions for the same or
different Chart of Account dimension members. Repeat until
finished with all Chart of Account and Currency dimension
member combinations.

10. Click Go.

1. Specify the parameters for the Adjustment Method chosen for the account.
e Fixed Rate Adjustment Method

The Fixed Rate container will be displayed if the Fixed Rate Adjustment
Method is selected. In the container:

e Select the Reference Term.

® Select the Lookup Method. Available options include Range and
Interpolate.

e C(lick Apply. The Parameters container will be displayed.
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Define the Term and Rate parameters in the Parameters container. If you
wish to define more than one range, click the Add Row button at the top
right of the Parameters container to add as many rows as wanted. If you
add too many rows, click the box next to the row you wish to remove and
then click the Delete Row button to remove it.

Click Apply.

Repeat the process until you have defined assumptions for the entire Chart
of Account dimension members for which adjustments will be used.

Formula Based Rate Adjustment Method

The Formula Based Rate container will be displayed if the Formula Based Rate
Adjustment Method is selected. In the container:

Select the Reference Term.

Select the Assignment Date.

Select the Interest Rate Code.

Select the Lookup Method. Available options include Range and Interpolate

Click Apply. The Parameters container will be displayed.
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* Define the Term parameters in the Parameters container. If you wish to
define more than one range, click the Add Row button at the top right of
the Parameters container to add as many rows as wanted. If you add too
many rows, click the box next to the row you wish to remove and then click
the Delete Row button to remove it.

¢ To define the formula(s) to be used for the range(s), select the check box
next to each row and then click the Specify Formula button to the right of
the Delete Row button. The Formula Based Rate Definition popup will
open.

/- Formula Based Rate Definition - Windows Internet Explorer

Interest Rate Code | | Term Points |

Assumptions

Term Point (18 ||Months |
Rate Spread [2.25 |
Co-efficient 1.2

¢ The Term Points available for selection are displayed in the Term Points cell
on the popup. Enter the appropriate Term Point, Rate Spread and
Co-efficient in the screen and click OK.

® The resulting formula is displayed in the Parameters container for the row
selected. Repeat the process until formulas have been defined for all ranges.
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e C(lick Apply.

* Repeat the process until you have defined assumptions for all of the Chart
of Account dimension members for which adjustments will be used.
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12. When finished defining the Adjustment Rule, click the Save control to save the
definition.
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Overview

Metadata Synchronization

Metadata synchronization processes perform comparisons of certain metadata between

the Balance Sheet Planning relational database tables and Hyperion Planning, and
identify and make changes needing to be made to keep the information synchronized.
Common administrator activities that result in a need to run metadata synchronization
include:

Creating, Editing or Deleting Dimension Members

Creating, Editing or Deleting Dimension Hierarchies

Creating Interest Rate Codes and Term Points

Creating Interest Rate, Currency Rate and/or Economic Indicator Scenarios
Creating Payment, Repricing and/or Behavior Patterns

Creating Current Book Prepayment Assumptions

Creating Prepayment Models

Creating Maturity Mix Scenarios

The metadata synchronization process involves three basic steps:

1.

Export Hyperion metadata (dimensions, members and/or SmartLists) into XML
files using Life Cycle Management (LCM).

Launch Balance Sheet Planning metadata synchronization programs to compare the
Balance Sheet Planning data model metadata and the Hyperion metadata. The
metadata synchronization programs locate differences between the two sets of
metadata and modify the XML files and Balance Sheet Planning metadata tables
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accordingly.
3. Import the Hyperion metadata XML files into Planning using LCM.

The metadata synchronization programs referenced earlier are provided with the
Balance Sheet Planning application and include four separate processes that are
launched from the Master Maintenance menu:

e  Smart Lists

In Balance Sheet Planning, Hyperion Smart Lists are used to populate certain drop
lists in the application's standard data forms. Many Smart Lists and Smart List
Members are predefined and do not change while the application is being used.
These Smart Lists and Members are created during the application installation
process.

Members for several other Smart Lists must be created in Hyperion Planning after
definition of business assumptions and certain code values under Master
Maintenance has been performed. The SmartLists metadata synchronization routine
will create these members based on the defined business assumptions and code
values for you.

e Hierarchical Dimensions

The Hierarchical Dimension metadata synchronization routine will synchronize
dimension members and dimension hierarchies for those dimensions that are
hierarchical in the Balance Sheet Planning relational database, including the Chart
of Account, Entity and Strategy dimensions and hierarchies, Custom 1 and Custom
2 dimensions.

e Flat — Standard Dimension

The Flat — Standard Dimensions metadata synchronization routine will synchronize
dimension members for the Scenario, Version and Currency dimensions.

e Flat — Custom Dimensions

The Flat — Custom Dimensions metadata synchronization routine will synchronize
dimension members for the Assumption, RateElement, Term Points and Mix
Breakout dimensions.

When processing Metadata Synchronization for Balance Sheet Planning, you can select
specific Smart List and dimension components or combinations of components that
should be processed. For example, assume that a custom Payment Pattern has been
defined in Master Maintenance for use in the application. A corresponding SmartList
Member must be created and added to the list of existing members of the Balance Sheet
Model attribute (a_Core_Attr_BS_Model) so that the pattern can be assigned to the
appropriate Chart of Account dimension member(s) in the Chart of Account
Characteristics data form. Assuming there are no other changes for which Metadata
Synchronization needs to be run, you can select the specific SmartList to be updated
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when selecting the artifacts and defining the migration in the Hyperion Shared Services

Console.

The following table lists the metadata synchronization programs, the individual Smart
Lists and Dimensions that can be chosen for processing and the Artifact selection path

for selecting the individual items in the Artifact List when defining and running the

migration in the Shared Services Console.

Program SmartList/Dimension(s) Artifact Selection Path
SmartList a_Core_Attr_BS_Model /Global Artifacts/Smart Lists
SmartList a_Core_Attr_Adj_Type /Global Artifacts/Smart Lists
SmartList a_Core_Attr _IRC /Global Artifacts/Smart Lists
SmartList s_Int_Rate_Scenario /Global Artifacts/Smart Lists
SmartList s_Eco_Indicator_Scenario /Global Artifacts/Smart Lists
SmartList s_Curr_Rate_Scenario /Global Artifacts/Smart Lists
SmartList v_CB_Prepay_Scenario /Global Artifacts/Smart Lists
SmartList v_Maturity_Mix_Scenario

/Global Artifacts/Smart Lists
SmartList m_Prepayment_Model_Id /Global Artifacts/Smart Lists
Hierarchical Entity /Global Artifacts/Common
Dimensions Dimensions/Standard Dimensions
Hierarchical Chart of Account /Global Artifacts/Common
Dimensions Dimensions/Standard Dimensions
Hierarchical Strategy /Global Artifacts/Common
Dimensions Dimensions/Standard Dimensions
Flat — Standard Scenario /Global Artifacts/Common
Dimensions Dimensions/Standard Dimensions
Flat — Standard Version /Global Artifacts/Common

Dimensions

Dimensions/Standard Dimensions

Metadata Synchronization
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Program SmartList/Dimension(s) Artifact Selection Path

Flat — Standard Currency /Global Artifacts/Common
Dimensions Dimensions/Standard Dimensions
Flat — Custom Assumption /Plan Type/Rates/Standard
Dimensions Dimensions

Flat — Custom Rate Element /Plan Type/Rates/Standard
Dimensions Dimensions

Flat — Custom Term Points /Plan Type/Rates/Standard
Dimensions Dimensions

Flat — Custom Mix Breakout /Plan Type/Rates/Standard
Dimensions Dimensions

Detailed Instructions

The remainder of this chapter provides detailed instructions for running the metadata
synchronization processes.

I) Lifecycle Management — Export Metadata

1. Login to the Hyperion Shared Services Console using the admin user.

Note: If your system is configured to allow access directly from
Hyperion Planning, you can access the Shared Services Console by
clicking on Administration > User Management.

2. Under Application Management, expand the Application Groups folder and the
Default Application Group folder, then select BSP.

Note: BSP refers to the application name used when Balance Sheet
Planning was installed. If you used a different name when the
application was created, then select the name you actually used.
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On the Artifacts List tab, select the necessary artifacts for defining the Migration.
This will export the Hyperion Metadata in form of XMLs. If desired, you can click
the Select All button at the bottom to select everything, and then click Define
Migration to open the Migration Wizard.

Alternatively, you can select all Global Artifacts and Plan Types by clicking on the
checkboxes next to those captions. You can also expand the Global Artifacts and/or
Plan Type lists and select just the individual components you want to migrate
based on the metadata component to be synchronized, and then click Define
Migration to open the Migration Wizard. This may be preferable to selecting all
artifacts from a processing time perspective.
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Click the Next button to specify the destination and assign the file system folder
name where requested.
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Click the Next button to open the Destination Options screen and review and
confirm the displayed information. If correct, click theNext button on the
Destination Options screen to open the Migration Summary screen.
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Click the Execute Migration button to initiate the migration. A confirmation
message will popup stating that migration has started.
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Weicome admin | Log Off ORACLE
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App/File System

»
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On the confirmation message popup screen, click the Launch Migration Status
Report button to monitor the progress of the migration. This will open a window
displaying the status of the migration.
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User Start Time Completed Time Duration Status
admin March 2, 2010 15:32:59 1n Progress
admin February 25, 2010 20:57:36 February 25, 2010 20:57:52 00:00:16 Completed

) TT} Essbase PLOZZOOR 1 admin February 25, 2010 20:43:51 February 25, 2010 20:44:31 00:00:40 Completed
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admin February 25, 2010 11:32:24 February 25, 2010 11:33:12 00:00:48 Completed
admin February 21, 2010 13:36:53 February 21, 2010 13:37:42 00:00:49 Completed
admin February 21, 2010 13:32:55 February 21, 2010 13:35:43 00:02:48 Completed

sdmin | Log Off ORACLE"
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Click the Refresh button at the bottom of the screen to monitor the status of the
migration. A "Completed" status indicates that the migration process is finished.
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ORI e
Log Off ORACLE

[rafrE] > ol perpage[s0 =]
User Start Time Completed Time Duration Status
admin March 2, 2010 15:32:59 March 2, 2010 15:35:39 00:02:40 Completed
admin February 25, 2010 20:57:36 February 25, 2010 20:57:52 100:00:16 Completed
admin February 25, 2010 20:43:51 February 25, 2010 20:44:31 00:00:40 Completed
admin February 25, 2010 16:56:50 February 25, 2010 16:57:07 00:00:17 Completed
admin February 25, 2010 13:45:21 February 25, 2010 13:45:35 00:00:14 Completed
admin February 25, 2010 11:32:24 February 25, 2010 11:33:12 00:00:48 Completed
admin February 21, 2010 13:36:53 February 21, 2010 13:37:42 00:00:49 Completed
admin February 21, 2010 13:32:55 February 21, 2010 13:35:43 00:02:48 Completed
|_cancel ]
| ECY 00 st Rspor
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Once the migration is completed, close the window and return to Enterprise
Performance Management Hyperion Planning for execution of Metadata
Synchronization functions in Balance Sheet Planning.

IT) Metadata Synchronization
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To run Metadata Synchronization in Balance Sheet Planning, navigate to the Master
Maintenance > Metadata Synchronization menu item and four synchronization
functions will be displayed for selection.

8 Oraxcle Myperion Planning, Fusion Edtion =5 B i ommc B

Oracle Enterprise Performance Management System, Fusio
BSP | de

File Edt Wiew Administration Tools Help =

Enter Data - Master Maintenance
Folders
. Use Rigi]  Assumption Forms lormns
-1 & Forms Metadsta Synchronization | SemartList
Pese Setup Tasks ¥ Hisrarchical Dimension
: | Flat - Standard Dimensions
Flat « Custom Dimensions

Dista Farms in BSP
¥ ealance Function Default ~

< Charges

2 Financial &

Business Rules for Master Mamntenance
I <Calculate Data Form - Master Maintenance

Launch the appropriate synchronization routine(s) from the Metadata Synchronization
menu:

1. Select SmartList option to synchronize the Smart Lists. A business rule,
BSP_SmartList_Sync, will be run, after which a confirmation message will appear
stating that rule has been successfully executed.

2. Select Hierarchical Dimensions option to synchronize the hierarchical dimension
members and hierarchies. A business rule, BSP_HierDim_Sync, will be run, after
which a confirmation message will appear stating that rule has been successfully
executed.

3. Select Flat - Standard Dimension option to synchronize the flat standard
dimensions. A business rule, BSP_Flat_StdDim_Sync, will be run, after which a
confirmation message will appear stating that rule has been successfully executed.

4. Select Flat — Custom Dimension option to synchronize the flat custom dimensions.
A business rule, BSP_Flat_CustDim_Sync will be run, after which a confirmation
message will appear stating that rule has been successfully executed.

Once the appropriate functions have been processed, you are ready to import revised
metadata into Hyperion Planning.

ITI) Lifecycle Management — Import Metadata

1. Login to the Hyperion Shared Services Console using the admin user.
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Note: If your system is configured to allow access directly from
Hyperion Planning, you can access the Shared Services Console by
clicking on Administration > User Management.

2. Under Application Management, expand the Application Groups folder and the
File System folder, then select Metadata_Sync.

T4 G0 [ Hyperion Shared Services Console 5 - B) - - | Teege v ook - 7
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[+ a_Core_Attr_Adi Ty... Smart List February 21, 2010 adnin
[+ a_Core_Attr_BS Mo... Smart List February 21, 2010 admin
["a_Core_atr_RC Smart List February 21, 2010 admin B
[ a_Fee_Exp_Group Smart List February 21, 2010 admin
[la_Fin_Fiag Smart List February 21, 2010 admin
[ a_interest_Accrual_.. Smart List February 21, 2010 admin
[ a_Net_Margin Smart List February 21, 2010 sdmn
[ a_Mumber_of_acco... Smart List February 21, 2010 admin
["a_Pay_Equi_Comp_... Smart List February 21, 2010 sdmin
["la_Pmt_attr_interest_.. Smart List February 21, 2010 admin
["|a_Rol_canv. Smart List February 21, 2010 sdmin
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[ Amortizatonkiethod Smart List February 21, 2010 admin
[ AssetPriorty Smart List February 21, 2010 admin
[ Assetstatus Smart List February 21, 2010 admin
[ Assetuom Smart List February 21, 2010 admin
[ Bosiean Smart List February 21, 2010 admin
[ bsp_cpax_bai Smart List February 21, 2010 Bdmin
Seiectid [ Define igraton J| Cancel i
| it List
o= T A tocairenet [Faow -

3.  On the Artifact List tab, select the artifacts under the Global Artifacts folder that
you wish to import. You should select the same artifacts you selected earlier in the
Lifecycle Management — Export Metadata section of these instructions. After
selecting the artifacts, click the Define Migration button to open the Migration
Wizard.
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4, Click the Next button to choose the destination where the metadata should be
imported. Select the Default Application Group: BSP as the destination.

Note: BSP refers to the application name used when Balance Sheet
Planning was installed. If you used a different name when the
application was created, then select the Default Application Group
reflecting the name you actually used.
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5. Click the Next button to open the Destination Options screen and review and
confirm the displayed information. If correct, click the Next button on the
Destination Options screen to open the Migration Summary screen.
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Click the Execute Migration button to initiate the migration. A confirmation
message will popup stating that migration has started.
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@ Migration Summary
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-
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On the confirmation message popup screen, click the Launch Migration Status
Report button to monitor the progress of the migration. When the Status changes to
'Completed’ the metadata import is finished.
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Defining Process Attributes

Overview

When preparing the Balance Sheet Planning application for use, the Budget
Administrator will create scenario information that is associated with Scenario
dimension members, and that provides assumptions used to generate cash flow and
other plan data. This information includes a forecasted Interest Rate Scenario used to
generate future cash flows, a Currency Rate Scenario used to calculate currency
translations in a multi-currency installation, and an Economic Indicator Scenario that
can provide other useful information serving as a backdrop for forecasted interest and
exchange rates.

Creation of these forecasted scenarios is performed using the Master Maintenance >
Forecast Rates interfaces. See Forecast Rates — Creating Interest Rate, Exchange Rate and
Economic Indicator Scenarios, page 11-1. Once the forecasted scenarios are created and
metadata synchronization is run, the Administrator can assign the scenarios to the
Scenario dimension members in the Process Attributes data form.

Certain other information defined by the Administrator, including the Maturity Mix
Scenario, Rollover Scenario (for future use), the Pricing Methodology, the Current
Business Prepayment Scenario and the Output by Currency Flag are associated with or
attached to the Version dimension member in the second block.

The Process Attributes Data Form is used by the Budget Administrator to define these
attributes of Scenario and Version dimension members.

Working with the Process Attributes Data Form

To open the Process Attributes data form, Click on the 'BSP' Folder on the Left Pane and
click on Process Attributes in the Data Form list.
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In the Process Attributes data form, Scenario dimension attributes are defined in the top

container on the form, and Version dimension attributes are defined in the bottom

container on the form.

Scenatio Bktribuke Definition

‘Wersion Atkribute Definition

IR Scenario

CR. Scenario EI Scenario

Budget

Mo Scenario

Forecast

FR_Mew

CRS_1

Ackual

Current

Ralling

Previous Ackual

Ackual ¥TD

Faorecast Rem

Scenariol

Note: The Budget Administrator must first create interest rate, currency
rate, economic indicator, maturity mix, rollover and CB Prepayment
scenarios and run metadata synchronization in order for scenarios to be
available for selection in the Process Attributes data form. Once this
process is completed, clicking on the cells next to the desired scenario
dimension member will display the available scenarios for selection

from the drop lists.
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Assigning Scenario Dimension Attributes

The Budget Administrator assigns the attributes of the Scenario dimension by clicking
on the respective cells next to the appropriate Scenario dimension member and
selecting the attribute values from the drop lists.

IR Scenario: Select the interest rate scenario to be used in generating cash flow
results. This attribute is mandatory.

CR Scenario: Select the currency rate scenario to be used in currency translations.

EI Scenario: Select the economic indicator scenario to be assigned to the Scenario
dimension member. The definition and display of economic indicator data within
Balance Sheet Planning is optional.

Once the Scenario dimension member attributes have been defined in the data form,

click on the Save control to save the data.

After saving the data, right click over the Scenario dimension member and select Export
Scenario Definition to copy the assumptions to the cash flow engine metadata tables.

Assigning Version Dimension Attributes

The Budget Administrator assigns additional processing attributes at the Version
dimension member level.

These attributes include the following:

MM Scenario - This attribute specifies the Maturity Mix Scenario to be used in
processing.

Rollover Scenario - This attribute specifies the rollover scenario to be used in
processing.

Note: Rollover functionality is not yet available and is targeted for a
future release. This attribute can be left blank.

Pricing Methodology - This attribute specifies the pricing methodology to be used
in generating forecast or budget results. There are two seeded Pricing
Methodologies available in the drop list:

¢ Mkt Rate Pricing Methodology

* Mkt Rate with Transfer Pricing Methodology

Note: Only the Mkt Rate Pricing Methodology is available in
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the initial release of Balance Sheet Planning. Transfer Pricing
functionality will be available in a future release. The Budget
Administrator should select the "Mkt Rate Pricing
Methodology' for this attribute.

¢ (B Prepayment Scenario - This attribute specifies the prepayment scenario to use
for processing of the Current Book of business (i.e., current position data) residing
in the instrument tables.

*  Output By Reporting Currency - This attribute specifies whether cash flow results
should be generated in a single reporting currency or in denominated currencies.
Select No to generate results by denominated currencies, or select Yes to generate
results in a single reporting currency.

Once the Version dimension member attributes are assigned, click on the Save control
to save the assumptions.

Then right click over the version dimension member label, and click on Export Version
Definition to copy the assumptions to the cash flow engine metadata tables.

Note: Set the Evaluation Order for BSP cube, so Smartlists will be seen.

Process Attributes Data Form Details

The Process Attributes Data Form is a composite form. This form is designed using the
Scenario Attribute Definition Data Form and Version Attribute Definition Data Form.
This is created using the Standard 'Manage Data Forms' option available in Hyperion
Planning in the BSP Folder.
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(= Edit Composite - Process Attributes - Windows Internet Explorer

Properties  Row/Column Layout Business Rules

[ combine Pov [ combine Page
Data Form Lnyoulél Columns v:

BSP v | A WSelected Data Forms
Balance Function A Scenario Attribute Definition
Balance Function Default WVersion Attribute Definition

Balance Spread
Chart of Account Characteristics
Currency Rate Scenario

Delinquencies Expense -g
Deposit Service Charge dnnual

Deposit Service Charges €I
Financial Plan :ﬂ
Financial Plan Default

Financial Plan Read Only ‘ﬂ

Forecast Rates Data Load

Intercompany Accounts and Eliminations

Interest Rate Scenario

Ledger Data Load

Loan Fee Annual

Loan Fees

Master Maintenance o

:Help |Savc:|savc AS.a 'Previousi:Next:|canml|

Scenario Attribute Definition Data Form

Scenario Attribute Definition Data form lists the Scenario Dimension members to which
the Interest Rate Scenario, Currency Rate Scenario and Economic Indicator Scenario are
to be attached.

Administration Tools Help

Enter Data - Process Attributes

Folders
) IR Scenario CR Scenario EI Scenario
=| 5 Farms z
et Rolling
i’ Bsp
Budget
Forecast
No Scenario

Scenario Attribute Definition Details

The First Block of the Process Attributes Data form is the Scenario Attribute Definition
Data Form. This Form is designed on the 'BSP' Plan Type. The Point of View
Dimensions are hidden on the form. There are no Page Dimensions. The 'Make data
form hidden' in 'Other Options' is checked.
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Display Properties
Display missing values as blank: Make data forrn read-only: D

Make data form hidden: |

Enable Mass allocate:
Enable Grid Spread:
Enable Cell-Level Document:

HEOE

Message for data forms with no data:

Seeded Dimension Member Selection on the Data Form

The following table shows the pre-defined dimension member selections on the
Scenario Attribute Definition data form:

Dimension View Dimension Name Description

Column AttributeValue ILvl0Descendants(Scenario
Attributes)

Row Scenario Budget, Forecast, Rolling

Point of View Account No Financial Element

Point of View Version No Version

Point of View Year No Year

Point of View Chart of Account No Chart of Account

Point of View Entity No Entity

Point of View Currency No Currency

Point of View Strategy No Strategy

Point of View Period BegBalance

AttributeValue Dimension Member Details

The required Attribute Values to be associated with Scenario dimension have been
created as dimension members of the Attribute Value Dimension. The pre-defined
Scenario Attributes have been highlighted in the following Screenshot:
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'AttributeValue' Dimension Members and Smart List Association

The AttributeValue Dimension members are associated with Smart Lists. The available
values for Interest Rate Scenario, Currency Rate Scenario and Economic Indicator
Scenario Smart Lists appear in the drop down list. These values are updated by running
Metadata Synchronization after new scenarios are created in Master Maintenance.
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The required Attribute Values to be associated with Scenario dimension have been
created as dimension members of AttributeValue Dimension.
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1

Each of the members of Scenario Attributes node of the 'AttributeValue' Dimension is
associated to a Smart List. The Smart List consists of entries of the Scenario Codes and
Names created in the RDBMS.

The available entries for s_Curr_Rate_Scenario, s_Eco_Indicator_Scenario and
s_Int_Rate_Scenario are created by Metadata Synchronization.
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Illustration

For example, the IR Scenario Attribute Value that appears in the Screenshot above has
been created in the following manner. In the following Screenshot, the Smart List
created for Interest Rate Scenario is highlighted. This is created using the 'Create’ Button
on the top of the page.

Ll RetireOptions
[] s_Curr_Rate_Scenario

] s_Eco_Indicator_Scenario
s_Int_Rate_Scenario

' I sclavun ~-i-

On Click of 'Edit' button (to view/modify the details), the following pop up appears

_(:' 'Edit Smart Lists - a_Core_Attr_BS_Model - Windows Internet Ex... = |[E)X)

Properties Entries Preview

Srnart List: ‘a_Core_Attr_BS_Model
Label: :Lﬁ.BEL_CORE_nTI’R_BS_MODEL
Display Order: ‘1D v;

#Missing Drop Down Label:

#Missing Data Form Label: :Data Form Setting v

|:| Autormatically generate ID

I-Help: I-Save‘_[CanceI:

The Entries in the Smart List will appear as shown in the Screenshot below.
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{= Edit Smart Lists - s_Int_Rate_Scenario - Windows Internet Expl... Q@@

Properties Entries Preview

Add || Delete

1D Nare Label

BaselnterestRateScenario BaselnterestRateScenaric

The created smart list is associated with the AttributeValue dimension member IR
Scenario. This is highlighted in the following Screenshot. The Data Type Property is set
to Smart List and the s_Int_Rate_Scenario Smart List is selected from the drop down
against the Smart Lists to attach the Smart List with the dimension member.

_u.’f' Edit Member ; COA_Attr_1 - Windows Internet Explorer (9](=][3

Member Properties  Attribute Yalues UDA Member Formula

Property Value
MNarne: COA_Aattr_1
Description:
Alias: | Default V-_ IBalanoe Sheet Model |
Data Storage: [Never Share b

Two Pass Calculation:

BSP | Addition v |
Rates :
Plan Type: Core ' addition v/
Wrkforce :
Capex
Marked for Delete: [
Smart Lists: |a_Core_ttr_BS_Model v/
Data Type: | SmartList v\_
[Help | | Refresh || save || Cancel |
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Defining Chart of Account Attributes

Overview

Many cash flow processing attributes are defined in Balance Sheet Planning as
attributes of the Chart of Accounts dimension members. The Budget Administrator is
responsible for defining these attributes.

This chapter provides details on setting up attributes like Balance Sheet Model,
Adjustable Type, Interest Type etc. for each of the Chart of Account Dimension
Members.

Prerequisites

e Chart of Account Dimension Members are created

* Metadata Synchronization has been processed.

Working with the Chart of Account Characteristics Data Form

This section covers access to the Chart of Account Characteristics Data form to define
the Chart of Account attributes. To access the data form, Go to BSP
Folder-->Administrator Activities--> and then COA characteristics.

Defining Chart of Account Attributes  18-1



Select Form

Folders Form Description Instructions
Balance Function Default Adminstrator Use - C d sheet andinct View
=/ Forms Chart of Account Charscteristics Adriristrator Use - Define balance shest account: cash flow processing attributss. View,
9 workforce Counterparty Entity Mapping Map Entity Dimension member to Counterparty Entity for Eiminations View
P Capital Enancal Plan Default Admiistrator Use - Enter Balance & Pricing Drivers view
BT Inkercompany Accourts and Elirinations Plan Intercompany Activity andfor Process Eliminations View
) Admiristrator Activities Master Maintenance Adiristrator Use - Access custom data Farms Yiew
B Aalyst Activics Maturicy Mix Befaul Adiinisrator Uss - Defins default maturity mix assumptions View
hion- Interest Income COA Mapping Map Chart of Account Dimension for Fee Calculations to Non-Interest Income CORs View
|{ Offset COA Mapping Map Chart of Accout Ditension member against Offsst COA For Elminations View

Process Aftributes ‘Adminstrator Use - Define the Stenario and version Attributes

k ‘Synchronization For Balance Accounts Synchronize Capex Balance Accounts with BSP COA Wiew
Synchronization For Expense Accounts Synchranize Capex /WP Expense Accounts with BSP COA View
Waiver COA Mapping. Map Chart of Account Dimensian for Fee Cakculations to Waiver CORs View

Forms in Administrator Activties
[ Balance Function Default
[ Chart of Accourt Characteristcs
[ Counterparty Entity Mapping
[ Financisl Plan Defaul
[ Inkercompany Accourts and Elininations
[ Master Maintenance
[ Maturicy Fix Defaule
[ Mon- Interest Incame COR Mapping
] Offset COA Mapping
| Process Attributes
[ Synehronization For Balance Accounts
[ Synchronization For Expense Accaunts
1 wiaiver COA Maooing

This will open the Enter Data — Chart of Accounts Data Form .

File Edit View Administration Tools Help =R E |l MR EmE

Enter Data - Chart of Account Characteristics

LLRLES Balance Sheet Iv| Adjustable Type | Interest Type

= F?rms Home Loans Conventional Ad| Adjustable In Arrears

AR Coml_Restructured Conventionally F| Fixed In Advance

Personal Loans Conventionally F| Fixed In Advance
Consumer Loan_Auto Conventionally F| Fixed In Arrears
Consumer Loan_Personal Gratuated Paym| Floating In Arrears

Select or enter values in the data form for relevant characteristics for each chart of
account dimension member listed as rows in the data form. Click on the Hyperion Save
control to save the data.

Note: To open and work with one chart of account dimension member
at a time, first open the Chart of Accounts data form. Right click over
the dimension member you wish to work with and select the Navigate
to Single COA View menu item. This will open a form where the chart
of account dimension is a page dimension and the different attributes
are displayed as rows on the form.

To view the Smart Lists, set the Evaluation Order for BSP cube.

Right click over a row on the Single COA View form and select the Back to COA
Characteristics Form to return to the original display.

List of Attribute Values

The List of Attribute Values and their details are stated below.

* Balance Sheet Model - This represents the cash flow template that should be used
in generating results for the account. The available Balance Sheet Models include:

e  Conventional Fixed
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¢ Conventional Adjustable

e Adjustable Negative Amortization
¢ Non-Amortizing

¢ Rule of 78s

¢ Level Principal Payments

¢ Conventional schedule

® Level principal schedule

¢ Simple interest schedule

e UD08003_Covn_Org_Pmt

e Non_Mat

Note: User Defined Payment Patterns and User Defined Behavior
Patterns are defined using Payment Patterns and Behavior Patterns
custom forms under Master Maintenance. When a pattern is
defined, the BSP Administrator must add the pattern information
to the Smart List for this attribute using the Metadata
Synchronization available in Master Maintenance Form.

¢ Adjustable Type - This attribute identifies the repricing method and repricing

characteristics of the account. The following Adjustable Type shall be supported:

¢ Fixed Rate
* Floating Rate
¢ Other Adjustable

¢ User defined Repricing Pattern

Note: User Defined Repricing Patterns are defined using the
Repricing Patterns custom forms under Master Maintenance. When
a pattern is defined, the BSP Administrator must add the pattern
information to the Smart List using the Metadata Synchronization
available in Master Maintenance Form.

¢ Interest Type — Interest type specifies whether interest cash flows are paid in

Defining Chart of Account Attributes
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advance or in arrears. The default value will be interest in arrears. It has two valid
values:

e Interest In Advance

e Interest In Arrears

* Net Margin Flag - Net Margin Flag defines the relationship between Gross Rate
and Net Rate used in Cash Flow Engine when Loan participations functionality is
turned on. It is referenced for calculation of forecasted interest rate.

It has the following two valid values:

¢ Floating Net Rate

e Fixed Net Rate

* Rollovers — This attribute is a switch with Y/N flag, indicating whether to use
rollovers or not (to be specified only by the budget administrator). When this switch
is turned on, additional financial elements and mix elements will be used.

Note: Rollover functionality is not yet available in Balance Sheet
Planning, and will be delivered in a future release. This attribute
can be left blank.

* Loan Participations — This attribute is a switch with Y/N flag, indicating whether
the account will model participations or not (to be specified only by budget
administrator). When this switch is turned on, additional financial elements and
mix elements will be used.

¢ Deferred Balances — This attribute is a switch with Y/N flag, indicating whether the
account will model deferred balances or not (to be specified only by the budget
administrator). When this switch is turned on, additional financial elements and
mix elements will be used.

* Asset Classification - This attribute is used to support Modeling Delinquencies

functionality. Attribute assignment will be on a 'one-to-one' basis. Available
attribute values include:

e Performing Account
* Nonaccrual Account
® Charge off Account

* Recovery Account
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* Restructured Account

¢  OREO Account

* Repossession Account

¢ Interest Reversal Account

¢ OREO Expense Account

* Repossession Expense Account
e Debt Workout Expense Account

¢ Debt Collection Expense Account

Note: Modeling Delinquencies functionality is not yet supported in
Balance Sheet Planning and will be delivered in a future release.
This attribute can be left blank.

Model with Gross Rates - The cash flow engine reads this attribute to calculate
forecasted cash flow data. This switch allows the budget administrator to calculate
gross interest cash flow (financial element 435), and is used for participated
instruments which are not fully owned by the institution. For these instruments,
both a net and a gross rate will be calculated within the cash flow engine and both
gross and net rate financial elements will be output. The gross rate will be used for
prepayment and amortization, and the net rate will be used for income simulation.

COA Interest Credited - This switch can be enabled for any Chart of Account
dimension member. However, it affects only the cash flows of Simple or
Non-amortizing instruments. When switch is enabled for non amortizing
instruments, interest cash flows are added to the principal balance at each payment
prior to maturity. On the maturity date, the initial principal balance plus the
accumulated cash flows are reflected as principal runoff at maturity. When the
switch is enabled for amortizing instruments, it is ignored by the cash flow engine.
This will not be supported for new business.

Percent Taxable - Percent Taxable is used to determine the percentage of total
income/expense that is subject to income tax. Percent taxable is used in calculating
income tax related output as part of BSP Balancing Process.

Pay Equivalent Compounding Convention - When the cash flow engine calculates
interest, this switch indicates when it needs to convert rates from the quoted
compounding basis to the payment basis for the account.

Rolling Convention - Rolling Convention is used to define the way calculations
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need to be rolled over based on the holiday calendar. The following are methods
available:

* No Rolling Convention

¢ Following Business Day

* Modified Following Business Day
* Previous Business Day

e Modified Previous Business Day

Note: Rollover functionality is not yet supported in Balance Sheet
Planning and will be delivered in a future release. The value to be
selected is No Rolling Convention.

e Amortization Method for Premium, Discounts, Costs, Fees - The following are the
two amortization methods available for calculation of Premium, Discounts, Costs,
Fees.

® Straight Line

e Level Yield

* Market Rate Interest Rate Code - All the Interest Rate Codes defined under Master
Maintenance > Interest Rates are available for selection. Interest Rate Codes are
defined during implementation, and there are no seeded values. The Smart List
Entries for this attribute are updated using right click option 'Metadata
Synchronization' in Master Maintenance Form. The Market Rate interest rate code
identifies the market interest rate used in conjunction with Market Rate Spreads as
the index in the pricing of account balances.

e Transfer Rate Interest Rate Code - All the Interest Rate Codes defined under
Master Maintenance > Interest Rates are available for selection. Interest Rate Codes
are defined during implementation, and there are no seeded values. The Smart List
Entries are updated using right click option 'Metadata Synchronization' in Master
Maintenance Form. The transfer rate interest rate code identifies the transfer rates to
be used in conjunction with TP pricing spreads in generating transfer pricing
results.

¢ Interest Accrual Method — The Interest Accrual Method specifies the accrual basis
to be used in calculating interest income or expense for the account. The following
interest accrual methods shall be supported:

e Actual/Actual (Actual number of days in period / actual number of days in the
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year)
e Actual/365 (Actual number of days in period / 365 days in year)
* Actual/360 (Actual number of days in the period / 360 days in year)
* 30/360 (30 days per month / 360 days in the year)
¢ 30/Actual (30 days per month / Actual number of days in the year)
e 30/365 (30 days per month / 365 days in the year)

¢ Business/252 (Actual Number of Business Days / 252)

Note: Business/252 is not currently supported in Balance Sheet
Planning, and will be delivered in a future release.

Financial Element Flag - This flag can be used to drive the display of financial
elements in the financial plans data form for the Analyst at the Chart of Account
dimension member level.

Maturity Mix Flag - This flag can be used to drive the display of mix elements in
the maturity mix data form for the Analyst at the Chart of Account dimension
member level.

Number of Accounts Method - This attribute is a switch with a Yes/No flag
indicating whether the account will use number of accounts based calculations. This
attribute will trigger calculation of forecast balance driver values by specifying
information like the number of customer accounts, the average balance per
customer account, etc. If number of accounts method is turned on, the financial
elements appearing in the Financial Plan UI should be modified to add the
additional financial elements used in the method. These include:

Is On Balance Sheet — This attribute is a switch with Y/N flag, indicating whether
Chart of Account is an On Balance Sheet Chart of Account or not (to be specified
only by the budget administrator). When this switch is turned on, the given Chart
of Account Dimension member is considered to be on-balance sheet Chart of
Account.

Note: Off Balance Sheet Chart of Accounts are not yet supported in
Balance Sheet Planning. Support for off balance sheet products will
be delivered in a future release. The value to be used currently is
Y.
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Chart of Account Characteristics Form Details

The 'Chart of Account Characteristics' Data Form has been created using the 'Manage
Data Form' feature available in Hyperion Planning on the BSP Plan Type. The Point of
View Dimensions are hidden on the form. All the leaf members of the Chart of Account
Dimension members appear in the Row Dimension. There are no Page Dimension
selections for this data form.

Seeded Dimension Member Selection on the Data Form

The table below displays the seeded dimension member selections for each of the
dimensions on the data form.

Dimension View Dimension Name Description

Column AttributeValue ILvl0Descendants(Chart Of
Account Attributes)

Row Chart of Account ILvl0Descendants(BSP_COA)

Point of View Entity No Entity

Point of View Period BegBalance

Point of View Account No Financial Element

Point of View Currency No Currency

Point of View Scenario No Scenario

Point of View Version No Version

Point of View Strategy No Strategy

Point of View Year No Year

AttributeValue Dimension Member Details

The required Attribute Values to be associated with Chart of Account dimension have
been created as dimension members of AttributeValue Dimension. The created Chart of
Account Attributes have been highlighted in the following Screenshot.
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File Edit Wiew

Dimensions
Folders

=| s Forms
i BSP

Data Forms in BSP
[ Balance Function
i Balance Function Default
i Calculate Deliquencies Expenses
i3 Chart of Account Characteristics
i Data Load
i Deposit Service Charge Annual
U Deposit Service Charges
¥ Financial Plan
2 Financial Plan Default
[ Intercornpany Accounts and Eliminations
¥ Loan Fee Annual
i Loan Fees
¥ LoanFeeannual
[ Master Maintenance
i Maturity Mix
i Maturity Mix Default

Dimensions Performance Settings  Evaluation Order

attributevValue v | [add Dimension| |

] Sort: | Descen

|Expand [ collapse | | add child |[ add Sibling

AV Name (44 Total)
=l . AttributeValue
Forecast_Method

No Attribute Value

[cut|[roote | [Edit|[Delete] | ]

alias  (Default)

COA_fttr_1
COA_Attr_2
COA_Mttr_3
COA_Mttr_4
COA_Attr_S
COA_#ttr_6
COA_Mttr_7
COA_Attr_8
COA_pttr_9
COA_fttr_10
COA_Attr_11
COA_Attr_12
COA_Mttr_13
COA_fttr_14
COA_pttr_15
COA_fttr_16
COA_fttr_17

Balance Sheet Model
Adjustable Type
Interest Type

et Margin Flag
Rollovers

Loan Participations

y
b
r
r
r
r
Deferred Balances r
Asset Classification Status r
Related Account r
Intercomnpany Account Flag r
Fee or Expense Group y
Model with Gross Rate *
COA Interest Credited r
Percent Taxable ¢
Pay Equivalent Compounding Convention r
Rolling Convention r

Amortization Method Premn Dis Costs Fees r

'AttributeValue' Dimension Members and Smart List Association

The 'AttributeValue' Dimension members are associated with Smart Lists. The required
Smart Lists for the Attribute Values for the Chart of Account Dimension have been

created in Hyperion Planning using the 'Manage Smart List option'. The List of created
Smart Lists is as shown in the following Screenshot. The Smart Lists specific to Chart of
Account Dimension have been highlighted.
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Eile Edit VMiew Adn

Manage Smart Lists
Folders

I F
o [Create] ] Deiet]

Smart Lists (61 Total)

[] smart Lists

i a_Account_Type
a_Amort_Meth_For_Prem_Dis_Costs_Fees
a_psset_Classi_Stat_n_Related_acct
a_Core_Attr_Adj_Type
a_Core_attr_BS_Madel
a_Core_Attr_IRC
a_Fee_Exp_Group
a_Fin_Flag

) Data Forms in BSP a_Interest_accrual_Method
I Balance Function ~ a_Net_Margin

i Balance Function Default

i0 Calculate Deliquencies Expenses
i) Chart of Account Characteristics
i’ Data Load

i) Deposit Service Charge Annual
i Deposit Service Charges

¥ Financial Plan

B2 Financial Plan Default

a_Number_of_Accounts_Method
a_Pay_Equi_Comp_Conv
a_Prt_attr_Interest_Type
a_Roll_Conv
a_Transfer_Price_Accrual_Method

a_Transfer_Price_Method

ArkinnCV

5 o o o o o o e o o o o 5

Illustration

For example, the Balance Sheet Model Attribute Value (a_Core_attr_BS_Model) that
appears in the Screenshot above has been created in the following manner. In the
following screenshot, the Smart List created for Balance Sheet Model is highlighted.
This is created using the 'Create’ control.

File Edit A Administration Tools Help

Manage Smart Lists
Folders

=| & Forms

i'pspP Edit

Smart Lists {61 Total)

[J smart Lists

a_Account_Type
a_amort_Meth_For_Prem_Dis_Costs_Fees
a_Asset_Classi_Stat_n_Related_Acct
a_Core_Attr_Adj_Type
a_Core_Attr_BS_Model

a_Core_Attr_IRC

a_Fee_Exp_Group

a_Fin_Flag

O0OEOoOooaa

On Click of 'Edit' control, the following pop up appears:
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{Z Edit Smart Lists - a_Core_Attr_BS_Model - Windows Internet Ex... FEX)

Properties Entries Preview

Smart List: ‘a_Core_Attr_BS_Model
Label: :LABEL_CORE_ATI'R_BS_MODEL
Display Order: 'ID v"

#Missing Drop Down Label:
#Missing Data Form Label: :Data Form Setting v

O Automnatically generate 1D

| Help Save Cancel

The Entries in the Balance Sheet Model Attribute Smart List will be as shown in the
following Screenshot. The Entry IDs in the Smart List will correspond to the Codes in
the corresponding MLS table of FS Data Model. For Balance Sheet Model, the IDs used
correspond to the codes in the FSI_Amortization_Type_MLS table
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/- Edit Smart Lists - a_Account_Type - Windows Internet Explorer

Properties i Entries\K Preview i)
Add Delete
I Marme Label
100 Earningfsset Earning Asset
110 OffBalanceSheetReceivables Cff Balance Sheet Receivables
150 MonInterestIncome Mon Interest Income
200 Otherfsset Cther Asset
300 InterestBearingliabilities Interest Bearing Liabilities
310 CffBalancesheetPayable Cff Balance Sheet Payable
350 MonInterestExpense Mon Inkerest Expense =
373 Taxes Taxes
400 OtherLiabilities Cther Liabilities
500 Equity Equity
&00 Dividends Dividends
610 InterestIncomelnallocated Interest Incorne Unallocated
G20 InterestExpenselnallocated Inkerest Expense Unallocated
g0 OffBalanceShest OFf Balance Sheet
Help Save Cancel
< il | -

The created smart list is associated with the AttributeValue Dimension Member-
Balance Sheet Model. This is highlighted in the following Screenshot.
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{= Edit Member : COA_Attr_1 - Windows Internet Explorer FEX

Member Properties  Attribute Values UDA Member Formula
Property Value
MNarme: COA_Atr_1
Description: ‘
Alias: | Default v-_ IBaIanoe Sheet Madel ‘
Data Storage: [Never Share VI
Two Pass Calculation:
BSP | Addition w
Rates :
Plan Type: Core addition v
Wrkforce ;
Capex
Marked for Delete: []
Srnart Lists: | a_Core_attr_BS_Model v
Data Type: l SmmartList ¥
Help | | Refresh || save || Cancel |
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Maturity Mix Assumptions

Overview

Maturity Mix Assumptions define payment, pricing/repricing activities and other
relevant parameters for generation of new business cash flows in Balance Sheet
Planning. Default maturity mix assumptions can be defined by the Budget
Administrator. The Budget Administrator can optionally allow analysts to view and or
modify default assumptions as desired.

This chapter covers the definition of default values for Maturity Mix Elements by the
Budget Administrator using the Maturity Mix Default data form.

Prerequisites

e Chart of Account dimension members have been created and metadata
synchronization has been processed.

Working with the Maturity Mix Default Data Form

To access Maturity Mix Default data form Go to BSP Folder-->Administrator
Activities--> and then Maturity Mix Default form.

Folders Form Description Instructions
Balance Function Default ‘Adminstrator Use - Caltulate taxes and reate 3 iew
= Forms Chart of Account Char acteristics Adrviristrator Use - Define balance sheet account cash Flow pracessing attributes Yiew
9 workforee Counterparty Entity Mapping View
i Capital Financil Plan Defaut Achvinistrator Use - Enter Balance & Pridng Drivers Yieny
6w Bse Intercompany Accounts and Elminations Flan Intercompany Activity andjor Process Elminations =
) Ackmiistrator Activiies Master Maintenance ‘Adminstrator Use - Access custom data forms iew
B Analyst Adtvtes Maturity Mix Default Adhvinistrator Use - Define deFault maturity mix assumptions ien
on- Interest Income COA Mapping Map Chart of Account Dimension for Fee Calculations to Non-Interest Income COAS iew
{ Offset COA Mapping Map Chart of Accaunt Dimension member against OFfset COR For Elinations vien
Process Attributes Adrairistrator Use - Define the Scenaria and Yiersian Attrbutes
Synchonization Far Balance Accounts Synchronize Capex Balance Accounts with BSP COA Yien
Synchronization For Expense Accounts Synchronizs CapexfWFP Expenss Atcounts with B5P COA Yien
Walver COA Mapping Map Chart of Account Dimension for Fee Calciations to Waiver CORs iew

Select the combination of dimension members on the Paging Dimensions and click on
'Go' to define default values for Mix Elements.
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| 10001 : US Treasuries w| [ 1101 : BR 101 Ancrews Ave w|| mocurency v [ 1000 v Froe w|| Jan || mocustomz v || mocustomi v

Page

| Mo version v || noscenario v || hostrategy
Mix 1 Mix 2 M3 Mix 4 Wix 5 Mix 6 M 7 Mix 8 Mix 3 Mix 10
DeFault Mix Percent Default ~
Default Term Default
Default Amortization Term Default
Default Average Market Rate Spread Defalt
Default Markst Rate Spread Default
DeFault Repricing Frequency Default
Default Rate Cap Life Default
Default Rate Set Lag Default
Default Rate Change Rounding Factor  |Default i
Default Rate Change Rounding Type Default
Default Rate Increase Period Default
Default Rate Decrease Period Default
Default Minimum Rate Change Defalt
Default Rate Floor Life Default
Default Rate Increase Lire Default
Default Rate Decrease Life Default
Default Payment Change Frequency Defalt
Default Payment Increase Period Default
DeFault Payment Increase Life Default
~

Mix Breakouts

There are 10 pre-defined mix breakouts reflected in the diagram above, labeled as Mix
1, Mix 2...Mix 10. These mix breakouts allow the engine to divide a period's New Add
Balance into smaller pieces with their own unique cash flow characteristics before
launching the cash flow engine.

For example, if you want to model two different terms to maturity for a single new add
balance, enter values in Mix 1 and Mix 2, along with values for the associated mix
elements. The sum of Mix Percentages must equal 100 percent.

Cash flow calculations are generated at the mix breakout level and then aggregated to
the Chart of Account dimension member level prior to import into Essbase.

Mix Element Dimension Members

Every parameter represented by mix elements has three pre-defined mix element
dimension members. For example, the Mix Percent mix element has the following
predefined dimension members:

Name Alias

ME1 Mix Percent

MD1 Default Mix Percent
MO1 Override Mix Percent

When the budget administrator defines default assumptions, the data is written to
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Essbase in the 'Default’' mix elements. In the above example, default mix percent
definitions would be written to 'MD1 — Default Mix Percent'. When planning analysts
make adjustments to default assumptions, they enter the adjustments to 'Override’ mix
elements. In the above example, the analyst overrides to default mix percentages would
be entered in and written to the 'MO1 — Override Mix Percent' Mix Element in the Mix
Override data form accessed from the Financial Plan data form. When the analyst saves
his entries, the node level mix element is populated. The node level mix element will be
populated with the default value defined by the administrator if no overrides are
entered, or with the override value defined by the analyst if he enters a value. The value
in the node level mix element is then transferred to the relational database when the
Extract Maturity Mix Data function is processed.

Mandatory Mix Elements

At a minimum, there are four mix elements that must be defined in order to
successfully generate cash flows for a chart of account dimension member. Those mix
elements include:

®  Mix Percent

e Term

e Payment Frequency
® Amortization Term

Population of other mix elements is dependent upon the type of product represented by
the chart of account dimension members, and may or may not be necessary for a given
member.

See the mix element definitions table below to view definitions for all mix elements.

Mix Element Definitions

The following table describes each of the Mix Elements in the Mix Element dimension.

Dimension Value Required/Description Description

Term Required The length, in months, of the
term to maturity for one
corresponding mix breakout

Mix Percent Required The mix percentage for this
term number
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Dimension Value Required/Description Description

Amortization Term Required Amortization term length for
balloon maturities, in months.
It is a mandatory entry and
should be >= Term

Average Market Rate Spread ~ Optional The spread applied to a
market interest rate index to
determine Net Rate for
simplified accounts.

Market Rate Spread Optional The spread applied to a
market interest rate index to
determine New Add Net Rate

Repricing Frequency Optional The repricing frequency, in
months

Rate Cap Life Optional The maximum rate for the life
of the product

Rate Set Lag Optional Defines the period by which

repricing lags the current
interest rate changes.

Rate Change Rounding Factor Optional Factor to which the rate
change on an adjustable
instrument is rounded.

Rate Change Rounding Type  Optional Method used for rounding of
the interest rate change.

Rate Increase Period Optional The maximum percentage the
rate can increase each
repricing period

Rate Decrease Period Optional The maximum percentage the
rate can decrease each
repricing period.

Minimum Rate Change Optional The minimum required
change in rate on a repricing
date.
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Dimension Value

Required/Description

Description

Rate Floor Life

Rate Increase Life

Rate Decrease Life

Payment Change Frequency

Payment Increase Period

Payment Increase Life

Payment Decrease Period

Payment Decrease Life

NGAM Equalization
Frequency

NGAM Equalization Limit

Optional

Optional

Optional

Optional

Optional

Optional

Optional

Optional

Optional

Optional

The minimum rate for the life
of the product

The maximum percentage the
rate can increase over the life
of the product

The maximum percentage the
rate can decrease over the life
of the product

Defines the frequency, in
months, at which a product's
payment adjusts.

Maximum payment increase
allowed during a payment
change cycle of an
adjustable-rate instrument.

Maximum payment increase
allowed during the life of an
adjustable-rate instrument.

Maximum payment decrease
allowed during a payment
change cycle of an
adjustable-rate instrument.

Maximum payment decrease
allowed during the life of an
adjustable-rate instrument.

Define the frequency, in
months, that negatively
amortizing accounts are fully
re-amortized.

Maximum negative
amortization allowed as a
percentage of the original
balance.
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Dimension Value

Required/Description

Description

Payment Frequency

Compound Basis

Cash Flow Treatment

Prepayment Method

Prepayment Value

Coefficient

K1

K2

K3

Required

Optional

Optional

Optional

Optional

Optional

Optional

Optional

Optional

Defines the payment
frequency, in months of an
account. It is a mandatory
entry. Description should be
Defines the payment
frequency. Values should be
between 1 and 999. Decimals
not allowed except .5 and .25

Indicates the compounding
used to calculate interest
income.

Used in prepayment
assumptions, specifies if cash
flow treatment to be applied
is Curtailment or Refinance.

The prepayment method to be
applied to new add balances.

The prepayment value,
corresponding to the
prepayment method, to be
applied to new add balances.

The Coefficient to be applied
to prepayment speeds defined
in a Prepayment Model.

Coefficient used in
Arctangent prepayment
method.

Coefficient used in
Arctangent prepayment
method.

Coefficient used in
Arctangent prepayment
method.
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Dimension Value Required/Description Description

K4 Optional Coefficient used in
Arctangent prepayment
method.

Seasonality Flag Optional Yes/No flag indicates if

seasonality adjustments are to
be applied to prepayment
assumptions

Prepayment Model Id Optional Lists prepayment model
definitions created by the
Budget Administrator.
Displayed after Metadata
Synchronization is run.

Residual Value Optional Residual value percentage for
lease accounts. Note: Leases
are not yet supported in the
current release.

Percent Sold Optional Percent of balance sold to
investors.

Original Deferred Optional Percentage of balance to

Amortization Percent receive deferred amortization
treatment

Tease Period Optional The term, in months, of the

period where the Tease
Discount is applied.

Tease Discount Optional The percentage discount from
the contractual rate.

New Add Gross Market Rate ~ Optional The contractual spread that is

Spread added to the pricing index,
which results in the customer
(Gross) rate, for adjustable
rate loan participation
accounts.

Payment Frequency Unit Optional It is a drop list with options
Days and Months
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After defining the default maturity mix assumptions for a combination of dimension
members, save the data by clicking on the Save control. Then proceed to the next
combination of dimension members and repeat the process until finished. Be sure to
click on the Save Control when finished.

Note: Clicking on the Save control saves the information to Essbase. In
order to transfer the data to the relational database where cash flow

engine processes are run, the Extract Maturity Mix Data function must
be run from the Financial Plan or the Financial Plan Default data form.

Copy Across Chart of Account, Entity and Time Dimension Members

This section covers the Copy Across feature that can be used to copy maturity mix
assumption data across Chart of Account, Entity and Time dimension members.

Prerequisites

e Data for Source Dimension Members is defined.

To access the Copy Across feature, right click on the Maturity Mix Default Form and

| 10001 : US Treasuries v || 11011 BR 101 Andrews Ave v || mocurency || 1000 w|[ Fres v|[ 3an %] mocustomz v || Mo custom: v
Page
| Mo version v || Moseenarin v || mostrategy v
M 1 Mix 2 Wix3 Mix 4 Mix 5 M6 Mix 7 Mix8 Mix 9 Mix 10
Default Mix Percert: Default ~
Default Term Default
Defalk Amartization Term Default Copyjoaos I
b Extract Maturity Pix

Default Average Market Rate Spread Default Edit v
Default Market Rate Spraad Default GRS D

Insert Comments
Default Repricing Frequency Default Supporting Detal
e S T i Show Change History

efalt Rate Cap Life efaul
B AdaJEdi Documents

Default Rate Set Lag Default Lockfunlock Cels

fnalyze
Default Rate Change Rounding Factor | Default o A
Default Rate Change Rounding Type Default Apply Context

Select Al
Default Rate Increase Period Default e
Default Rate Decrease Period Default
Default Minimum Rate Change Default
Default Rate Floor Life Default
Default Rate Increase e Default
Default Rate Decrease Life Default
Default Payment Change Frequency Default
Default Payment Increase Period Default
Default Payment Increase Life Default

v

A pop up (Run Time Prompt) appears to capture Dimension Members required to
execute business rule 'BSP_CopyAcross_Def'. The Run time Prompt Variables are
detailed below. Note that some of the run-time prompts are hidden on the run-time
prompts screen, and are automatically read from the page where the function is
launched.
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Variable Name

Associated
Dimension

Type

Description

Rates_ COA_S

Rates_Entity_S

Rates_Currency_S

Rates_Year_S

Rates_Period_S

Rates_Assumption_S

Rates_COA_Targ

Rates_Entity_Targ

Rates_Currency_Targ

Chart of Account

Entity

Currency

Year

Period

Assumptions

Chart of Account

Entity

Currency

Hidden

Hidden

Hidden

Hidden

Hidden

Hidden

Visible

Visible

Visible

Picks the Chart of

Account Dimension
Member selected on
the Page Dimension.

Picks the Entity
Dimension Member
selected on the Page
Dimension.

Picks the Currency
Dimension Member
selected on the Page
Dimension.

Picks the Year
Dimension Member
selected on the Page
Dimension.

Picks the Period
Dimension Member
selected on the Page
Dimension.

Picks the
Assumptions
Dimension Member
selected on the Page
Dimension.

Allows to select the
Target Chart of
Account Dimension
Members

Allows to select the
Target Entity
Dimension Members

Allows to select the
Target Currency
Dimension Members

Maturity Mix Assumptions
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Variable Name Associated Type Description
Dimension

Rates_Year_Targ Year Visible Allows to select the
Target Year
Dimension Members

Rates_Period_Targ Period Visible Allows to select the
Target Period
Dimension Members

Rates_Scenario_S Scenario Visible Allows to select the

Target Scenario
Dimension Member

The run-time prompts screen will open as reflected below:
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/> Runtime Prompts - Windows Internet Explorer, : E'E'

BSP_CopyAcross_Defl
A

.‘-.+ Please select the Chart of Account

"10001" | v,
.‘-.+ Please select the Entity

101" | ’.
.‘-.+ Please select the Currency

" 5D | ’.
.‘-.+ Please select the Year

P | ’.
.‘-.+ Please select the Period

"Jan” | ’.
.‘-.+ Please select the Scenario

"Mo Scenario” | CE
.‘-.+ Please select the Wersion

“Mo Version” | CE
.‘-.+ Please select the Strategy

|"I"-J|:| Strategy” | CE
.‘-.+ Please select the Customl

Mo Custom | LER v

Launch Close Create runtime prompt values File

Select Dimension Members in the Run Time Prompts screen using the Selector icon
against each Dimension Selection. All the run time prompts allow for multiple
selections of Dimension members except for the Scenario dimension.
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(= #ember Selection Period - Windows Internet Explorer FBIX

Mermber Selection for Period

[] Members in Period ““ AN Selected Members

———

e Period ~ "Feb” |

BegBalance

=2 ‘YearTotal
= a1

Jan

Feb @

Member v

Mar

I e
B Q3
B Q4
Period Flag
Mo Period
Mext_Per

Prev Per h.o]

>

“0D0D000D00O@EooOOon

|Submit] ICancel]

After making your run-time prompt selections, click on 'Validate' on the Run Time
Prompt.
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/= Runtime Prompts - Windows Internet Explorer

Runtime Prompts - BSP_Copy#across_Def

Please select the Target Currency(S)

"USD" W |2

[Launch| |Clns=J [validate]

A message appears 'All the runtime prompt values are valid'. Then, click on 'Launch’
button to run the business rule

/= Runtime Prompts - Windows Internet Explorer EBX

i All the runtime prompt values are valid x|

Runtime Prompts - BSP_Copy#cross_Def

" Pplease select the Target Entity(S)

"50000" 2=

[Launc:h' |Clos=\ [Validate

Verify results at the intersection defined by selection of dimension members in the run
time prompt.
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Administrator Activities - Maturity Mix Default

Page | 10001 : US Treastries | [ 1101 BR 101 Andrews Ave v| [ mocurency | [ 1000 | [ Frez v|[ Feb v [ mocustomz v [ nocustomt w| [ o version v |[ toscenaio | [ nostategy v Go |
[} 2 M3 e s iz 6 M7 s [0 M 10
Defalk Mix Percent Default -~
Default Term Default
Defauit Amortization Term Default
DefaLlt Average Market Rate Spread Default
Defalk Market Rate Spread Default
Defaulk Repricing Frequency Default
Default Rate Cap Life Default
Default Rate Set Lag Default
Defaulk Rabe Change Raunding Factor  Default
Default Rate Changs Rounding Type Default
efault Rate Increase Period Default -
DefaLit R ate Decrease Period Default
Defalk Mirimum Rtz Changs Default
Default Rate Floor Lfe Default
DefaLit Rate Increase Life Default
Default Rate Decreasa L Default
Defalk Payment Change Frequency Default
Defaulk Payment Increase Period Default
Default Payment Increase Lie Default
DefaLlt Payment Decrease Period Default
Defalk Payment Decrease Life Default -

Maturity Mix Default Form Details

The Maturity Mix Default data form has been created using the 'Manage Data Forms'
feature available in Hyperion Planning on the 'Rates' Plan Type. The Point of View
Dimensions are hidden. The 'Suppress Missing Data' in the Row Dimension Member
Properties is checked to drive the display of mix elements based on the selected Chart of
Account Dimension Member Characteristics.

E Row Dimension(s)

Order  Dimension Members Select
1 RateElement v 3~ | Default _ 2
2 [ Mone - Select a Dimension v: Fad }zl

| Add Dimension l Add Row |

Segment Properties
Hide: [] Read-only: []
Show separator: [] Suppress hierarchy: []

Row Properties
Suppress missing blocks:

Suppress missing data:

Allow users to dynamically add rows:

00RO

Display Member Formula:

Seeded Dimension Member Selection on the Form

The table below displays the seeded dimension member selections for each of the
dimensions on the data form.
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Dimension View Dimension Name

Description

Column Mix Breakout Segment one: MixTotal, ILvl0Descendants(Mix)
Segment two: Mix Flag

Row RateElement Default

Page Chart of Account Descendants(BSP_COA)

Page Entity ILvl0Descendants(BSP_Entities)

Page Currency ILvl0Descendants(Currency)

Page Assumption ILvl0Descendants(Maturity Mix Scenario)

Page Year &FirstYr,&SecondYr

Page Period IDescendants(YearTotal)

Point of View Scenario No Scenario

Point of View Version No Version

Point of View Strategy No Strategy

Point of View Account No FE - Rates

Point of View

Point of View

Point of View

Term Points

Custom 1

Custom 2

No Term Points

ILvl0Descendants(Custom]1)

ILvl0Descendants(Custom?2)

Mix Breakout Dimension Member Details

* Segment One: Mix Total shows the Total for RateElement- Mix Percent calculated
using Member Formulae. ILvl0Descendants(Mix) includes Level zero members of
Mix consisting of all Mix Breakouts.
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m Edit Column Definitions

Column Dimension Members Action
Definition
1 Mix Breakout : Mix Total,ILvl0Descendants(Mix) v [Edit| [Delete |

2 Mix Breakout: Mix Flag A Edit | | Delete

* Segment Two: Mix Flag is used to configure display of mix elements on the basis of
Mix Flag assigned to the Chart of Account Dimension Members. A Member
Formulae in the Mix Flag and UDA is used to drive the display of mix elements.
This segment is hidden, the Segment Properties 'Hide' is checked.

] | Additional Column Definition

Order Dimension Members Select
1 Mix Breakout |Mix Flag 10_1
Segment Properties Apply to all segments []
Hide: Read-only: [
Show separator:  [] Suppress hierarchy:  []

RateElement Dimension Member Details

The Default Mix Elements dimension members in the RateElement Dimension have
been selected in the Row Dimension using the Attribute Value 'Default' as highlighted
in the following Data Form Definition Screenshot.

E Row Dimension(s)

Order Dimension Members Select
| 1 RateElement v §v Default £
z Mone - Select a Dimension v | v 2
:Add Dirnension; [Add Rowj
Seament Properties
Hide: [] Read-only: []
Show separator: D Suppress hierarchy: E]

Row Properties
Suppress missing blocks:
Suppress rmissing data:

Allow users to dynamically add rows:

Ooo®rO

Display Member Formula:

Selector Icon

The Selector Icon is used to select the Default from the Attribute 'Value Type' as shown
below.
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{= Member Selection RateElement - Windows Internet Explorer
Member Selection for RateElement

[Imembers in RateEIernenfﬁﬂ_ﬂ: AN Selected Members

[[1E RateElement o lDefal.IIt

Mo RateElernent

Mix_Walidation
# Mix Elernents
* Interest Rates Codes Iil

Economic Indicators Member vJ

To Currency

=1
eS|

0 000000

~| Attributes
= valueType

F Override
A
< | =
Help [ Suhrnit] | Cancel ]

Attribute Value Creation

A Custom Attribute 'Value Type' is created for RateElement from the screen using the
'Custom Attributes' button as shown below.

Dimensions Performance Settings Evaluation Order

'RateElement V| | Add Dimension | | cdit 5 \ Sort: | Desce
[Expand|[Collapse| [add child][ ~dd =ibing | [cuf][Fasie | [Edit][ D=e | |[Custom Attributes |
AV Name (116 Total) Alias  (Default) Data Storage
L [ Nevershare
Mo RateElement Never Share
Mix_alidation Dynarnic Calc

The created Attribute 'Value Type' with members 'Default’ and 'Override' are shown
below in the screenshot.
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/= Manage Attributes and Values - Windows Internet Explorer

[CreateHMudify HDcIetc] [Crccltls]I 5dd Child H 5 ”l*-‘lcu:li‘i’yr HDcIetc ” Gljas ]
Attributes in RateElement [[]#~ W Attribute Values
= walueType

[ - Default

[ - Override

Association of Attribute Value

The Mix Elements need to be assigned to the Attribute 'Value Type' at member level as
shown below. For example, select 'Default Mix Percent’ click on 'Edit' button as shown

in the example below.

Dimensions Performance Settings  Evaluation Order

RateElement v [Add Dimension| [ o Dimension | Sort: | Descendants ¥ &7 | search: [Name v
Expand Cnllapsel | add Child H Add Sibling | Cut || Paste | Delete ‘ ‘ stom Attributes | |Shnw Ancestors HShnw Usage‘

A % Name (116 Tatal) Alias  (Default) Data Storage Security Attributes
=l RateElement Mever Share

No RateElement Wever Share

Mix_validation Dynamic Calc

Mever Share

= i Mix El
MD1 Default Mix Percent Store View
MO1 Override Mix Percent Store View
T _] MEZ Term Store

Assign 'Default’ Value in the pop-up as shown below on the Attribute Values Tab.
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{= Edit Member : D1 - Windows Internet Explorer

Merber Properties = Attribute Values UDA Member Formula

Attribute Values T T Assigned Attribute Values
= WalueType A Default

|O - Default

(@) Override

fHelp"i ,'Refresh'; ,'Save] [Cancel |

Click on 'Save' control in the toolbar to save data into Essbase.

List of Mix elements

The following table lists the mix element dimension members that are seeded within
Balance Sheet Planning. Each mix element is listed with Data Storage, Data Type and
Smartlist definitions where appropriate. Each mix element includes default and
override children, which are used to separately store administrator defined defaults
from analyst overrides.

Name Alias Data Data Smart List
Storage Type

ME1 Mix Percent Store Percenta
ge

MD1 Default Mix Percent Store Percenta
ge
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Name Alias Data Data Smart List
Storage Type

MO1 Override Mix Percent Store Percenta
ge

ME2 Term Store Non
Currency

MD2 Default Term Store Non
Currency

MO2 Override Term Store Non
Currency

ME3 Amortization Term Store Non
Currency

MD3 Default Amortization Term Store Non
Currency

MO3 Override Amortization Term Store Non
Currency

ME4 Average Market Rate Spread Store Percenta
ge

MD4 Default Average Market Rate Store Percenta

Spread ge
MO4 Override Average Market Rate Store Percenta
Spread ge

ME5 Market Rate Spread Store Percenta
ge

MD5 Default Market Rate Spread Store Percenta
ge

MO5 Override Market Rate Spread Store Percenta
ge

ME6 Repricing Frequency Store Non
Currency

19-20 Oracle Financial Services Balance Sheet Planning (OFSBSP) User Guide



Name  Alias Data Data Smart List
Storage Type
MDé6 Default Repricing Frequency Store Non
Currency
MO6 Override Repricing Frequency Store Non
Currency
ME7 Rate Cap Life Store Percenta
ge
MD7 Default Rate Cap Life Store Percenta
ge
MO7 Override Rate Cap Life Store Percenta
ge
MES8 Rate Set Lag Store Non
Currency
MD8 Default Rate Set Lag Store Non
Currency
MO8 Override Rate Set Lag Store Non
Currency
ME9 Rate Change Rounding Factor Store Non
Currency
MD9 Default Rate Change Rounding Store Non
Factor Currency
MO9 Override Rate Change Rounding Store Non
Factor Currency
MEI10 Rate Change Rounding Type Store Smart m_Rate_Change_Roun
List d_Type
MD10  Default Rate Change Rounding Store Smart m_Rate_Change_Roun
Type List d_Type
MO10  Override Rate Change Rounding Store Smart m_Rate_Change_Roun
Type List d_Type

Maturity Mix Assumptions
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Name Alias Data Data Smart List
Storage Type
ME11 Rate Increase Period Store Percenta
ge
MD11 Default Rate Increase Period Store Percenta
ge
MO11 Override Rate Increase Period Store Percenta
ge
ME12 Rate Decrease Period Store Percenta
ge
MD12  Default Rate Decrease Period Store Percenta
ge
MO12 Override Rate Decrease Period Store Percenta
ge
ME13  Minimum Rate Change Store Percenta
ge
MD13  Default Minimum Rate Change Store Percenta
ge
MO13  Override Minimum Rate Change Store Percenta
ge
ME14 Rate Floor Life Store Percenta
ge
MD14 Default Rate Floor Life Store Percenta
ge
MO14 Override Rate Floor Life Store Percenta
ge
ME15 Rate Increase Life Store Percenta
ge
MD15 Default Rate Increase Life Store Percenta
ge
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Name Alias Data Data Smart List
Storage Type

MO15  Override Rate Increase Life Store Percenta
ge

ME16 Rate Decrease Life Store Percenta
ge

MD16  Default Rate Decrease Life Store Percenta
ge

MO16  Override Rate Decrease Life Store Percenta
ge

ME17  Payment Change Frequency Store Non
Currency

MD17  Default Payment Change Frequency Store Non
Currency

MO17  Override Payment Change Store Non

Frequency Currency

ME18  Payment Increase Period Store Percenta
ge

MD18  Default Payment Increase Period Store Percenta
ge

MO18  Override Payment Increase Period Store Percenta
ge

ME19 Payment Increase Life Store Percenta
ge

MD19  Default Payment Increase Life Store Percenta
ge

MO19  Override Payment Increase Life Store Percenta
ge

ME20  Payment Decrease Period Store Percenta
ge
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Name Alias Data Data Smart List
Storage Type

MD20  Default Payment Decrease Period Store Percenta
ge

MO20  Override Payment Decrease Period  Store Percenta
ge

ME21 Payment Decrease Life Store Percenta
ge

MD21  Default Payment Decrease Life Store Percenta
ge

MO21  Override Payment Decrease Life Store Percenta
ge

ME22  NGAM Equalization Frequency Store Non
Currency

MD22  Default NGAM Equalization Store Non

Frequency Currency
MO22  Override NGAM Equalization Store Non
Frequency Currency

ME23  NGAM Equalization Limit Store Percenta
ge

MD23  Default NGAM Equalization Limit ~ Store Percenta
ge

MO23  Override NGAM Equalization Limit Store Percenta
ge

ME24  Payment Frequency Store Non
Currency

MD24  Default Payment Frequency Store Non
Currency

MO24  Override Payment Frequency Store Non
Currency
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Name Alias Data Data Smart List
Storage Type

ME25  Compound Basis Store Smart m_Compounding_Basi
List S

MD25  Default Compound Basis Store Smart m_Compounding_Basi
List S

MO25  Override Compound Basis Store Smart m_Compounding_Basi
List S

ME26 Cash Flow Treatment Store Smart m_CF_Treatment
List

MD26 Default Cash Flow Treatment Store Smart m_CF_Treatment
List

MO26  Override Cash Flow Treatment Store Smart m_CF_Treatment
List

ME27  Prepayment Method Store Smart m_Prepayment_Meth
List

MD27  Default Prepayment Method Store Smart m_Prepayment_Meth
List

MO27  Override Prepayment Method Store Smart m_Prepayment_Meth
List

ME28 Prepayment Value Store Non
Currency

MD28  Default Prepayment Value Store Non
Currency

MO28  Override Prepayment Value Store Non
Currency

ME29 Coefficient Store Non
Currency

MD29  Default Coefficient Store Non
Currency
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Name Alias Data Data Smart List
Storage Type
MO29  Override Coefficient Store Non
Currency
ME30 K1 Store Non
Currency
MD30  Default K1 Store Non
Currency
MO30  Override K1 Store Non
Currency
ME31 K2 Store Non
Currency
MD31 Default K2 Store Non
Currency
MO31 Override K2 Store Non
Currency
ME32 K3 Store Non
Currency
MD32  Default K3 Store Non
Currency
MO32  Override K3 Store Non
Currency
ME33 K4 Store Non
Currency
MD33 Default K4 Store Non
Currency
MO33 Override K4 Store Non
Currency
ME34  Seasonality Flag Store Smart Boolean
List
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Name Alias Data Data Smart List
Storage Type
MD34  Default Seasonality Flag Store Smart Boolean
List
MO34  Override Seasonality Flag Store Smart Boolean
List
ME35  Prepayment Model Id Store Smart m_Prepayment_Model
List _1d
MD35  Default Prepayment Model Id Store Smart m_Prepayment_Model
List _Id
MO35  Override Prepayment Model Id Store Smart m_Prepayment_Model
List _Id
ME36 Residual Value Store Non
Currency
MD36  Default Residual Value Store Non
Currency
MO36  Override Residual Value Store Non
Currency
ME37 Percent Sold Store Percenta
ge
MD37  Default Percent Sold Store Percenta
ge
MO37  Override Percent Sold Store Percenta
ge
ME38 Original Deferred Amortization Store Percenta
Percent ge
MD38  Default Original Amortization Store Percenta
Percent ge
MO38  Override Original Amortization Store Percenta
Percent ge
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Name Alias Data Data Smart List
Storage Type
ME39 Tease Period Store Non
Currency
MD39  Default Tease Period Store Non
Currency
MO39  Override Tease Period Store Non
Currency
ME40 Tease Discount Store Percenta
ge
MD40 Default Tease Discount Store Percenta
ge
MO40 Override Tease Discount Store Percenta
ge
ME41 New Add Gross Market Rate Store Percenta
Spread ge
MD41 Default New Add Gross Market Store Percenta
Rate Spread ge
MO41 Override New Add Gross Market Store Percenta
Rate Spread ge
MD42  Default Net Margin Code Store Smart a_Net_Margin
List
MO42  Override Net Margin Code Store Smart a_Net_Margin
List
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Additional Administrator Data Forms and

Overview

Functions

Besides being responsible for performing Master Maintenance activities and defining
process attributes, chart of account attributes and default maturity mix assumptions in

Balance Sheet Planning, the Budget Administrator is also responsible for performing the

following additional centralized administration functions, and can centrally define

assumptions and calculate cash flow data for different areas or across areas of the
organization as well. These functions and capabilities include:

Defining synchronization between Balance Sheet Planning and the Hyperion
Workforce Planning and Hyperion Capital Asset Planning modules.

Currency conversion and unpriced amount

Calculating current position cash flow data.

Launching data consolidations.

Entering or generating target driver data and launching calculations.

Extracting default maturity mix data from Essbase to the RDBMS.

The last four functions listed in the preceding section are performed using the
predefined Financial Plan Default data form.

Defining Synchronization with Workforce Planning and Capital Asset
Planning Modules

Balance Sheet Planning provides predefined data forms for use by the Budget
Administrator in defining the mapping between Account dimension members utilized
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in Workforce Planning and Capital Asset Planning and the Chart of Accounts
dimension members utilized in Balance Sheet Planning.

Prerequisites

® Chart of Account and Entity dimension members are created and synchronized
with the Balance Sheet Planning data model.

¢ Hyperion Workforce Planning and Capital Expenditure Planning modules are
initialized.

Note: Dimension members should be defined for the Chart of Accounts
dimension for each noninterest expense and/or balance sheet account
that will receive data from the Workforce Planning and/or Capital
Asset Planning modules through the synchronization process. Balance
Sheet Planning will use the following seeded dimension members in
the Account dimension when synchronization is run:

e F457 — Non Interest Expense

e F100 - Ending Balance

Synchronization Data Forms

Two predefined data forms are provided for mapping Account dimension members to
Balance Sheet Planning Chart of Account dimension members — one for mapping
noninterest expense accounts and one for mapping balance sheet accounts.

To access the data forms, go to the BSP Folder--> Admin Activities-->Synchronization
for Balance Accounts data form to define balance sheet account mapping, or click
Synchronization for Expense Accounts form to define expense account mapping.
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Folders Form
Balance Function Default

I Forms. Chart of Account Charackstistics
2 weriforce Counterparty Entity Mapping.
B Capial Financial Plan Default
B Intercompany Accounts and Eliminations

Master Maintenence
Maburity Mix Default

Hon- Intorest Income CO Mapoing
Offset COA Mapping

Pracess Attributes

Sunchronization fo Expense Accounts
Waiver COA Mapping

9 Administrator Activities
[ Analyst activities

Formis n Adinistrator Acthlies
) Balance Function Defaul:
5] Chatt of Aczourt Charactaristcs
[ Counterparty Entity Mapping
51 Financial Plan Defaul [
5] Intercompany Accourts snd Elminations
[ Master Maintenance
] Maturiy Mix Default
[ Hon- Interest Income COA Mapping
5] Offset COA Mapping
Process Attributes
] Synchronization For Balance Accounts
53 Synchvanization for Expense Accounts
[E] waiver COA Mapping

Description

Administrator Use - Calculate taxes and create a balanced balance sheet and income statement.

Administrator Use - Define balance sheet acrount cash flaw processing attributes
Map Entity Dimension member to Counterparty Entity for Elminations

Administrator Use - Enter Balance & Pricing Drivers

Plan Intercompany Activity andjor Process Elmnations

Administrator Use - Access custon data Forms

Adninistrator Use - Define default maturity mix assumptions

Map Chart of Account Dimensian For Fee Calculations to Nor-Interest Income CORS
Map Chart of Accourt Dimension member against Offsst COA For Eiminations
Administrator Use - Define the Scenria and Version Attributes

Synchronize Capex Balance Accounts with BSP COA

Synchronizs Capex/#FP Expenss Accounts with BSP COA

Map Chart of Account Dimension For Fee Calculations to Waiver COBs

To complete the mapping of dimension members, select the Account dimension
members from the Smart List for each of the appropriate Chart of Account dimension

members listed in the forms.

The same data form, Synchronization for Expense Accounts, is used for dimension
member mapping between Balance Sheet Planning and both the Workforce and Capital
Asset Planning modules. If you are using only one of these modules, simply complete

the mapping for the module being used and leave the other module mapping blank.

Selection of Mapping for Workforce Expense Account Dimension Members

Edit o on T

File

Enter Data - Synchronization for Expense Accounts

Instructions

Folders

=| & Forms
7 workforce
i) Capital
i Bsp

workforce Accounts | Capex Expense Accounts

145:Mortgage Loan Provision

Direct Non Interest Expense

136:Consurner Loan Provision

Direct Non Interest Expense

151:Credit Card Loss Provision

Direct Mon Interest Expense

i
ploye pEnse ~
Total Compensation 5
Total Salary
Adjustable Salary
Bonus

Sign On Bonus
= i

Selection of Mapping for Capital Asset Expense Account Dimension Members

Ei Edit Ad on T

Folders

Enter Data - Synchronization for Expense Accounts

Help

Waorkforce nomunts[capex Expense Accounts |

=I5 Forms

145:Mortgage Loan Provision

Direct Non Interest Expense

i workforce
i capital

136:Consurner Loan Provision

Direct Non Interest Expense

P Bsp

151:Credit Card Loss Provision|Direct Non Interest Expense

Additional Administrator Data Forms and Functions

v
p Py

Fixed Assets Related Expenses

Insurance

Maintenance

Repairs

Operational Costs
o y
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Selection of Mapping for Capital Asset Balance Sheet Account Dimension Members

File Edit view Ad ation Tools Help BeE |APEanBoB
Enter Data - Synchronization for Balance Accounts
Folders
Capex Balance Accounts
=| 5 Formns 17108:CCOA 17108 Ern Ast Assets ]| e
i) warkforee
l | 22222:Test for COAS e Prope ant and Equipme et) ol
"'_ Capital Property, Plant and Equipment Gross
P Bsp 17002:CCOA 17002 Ern Ast assets |accumulated deprecistion
50011:Conv Adj w/rp freq < pmt frg Assets Intangible Asset, Net

Intanagible Asset Indefinite
£0019:Adj Neg-Am Pd Rate Chg Lim Assets |Intangible Asset Definite Met

ihla fccab Einita Cen

15002:CCOA 15002 Ern Ast Assets
!'|60002: Adj Neg-Am Yield Curve Assets
50027:Conv Adj: 1 yr tease Assets
16011:CCOA 16011 Ern Ast Assets

After defining the mapping on each data form, click Save to save the mapping
information.

Non Interest Income COA Mapping

All the Chart of Accounts whose fee classification attribute is loan fees or deposit
service charge will automatically appear as grid rows on Non Interest Income COA
Mapping data form. User can assign the non interest income Chart of Account to each
balance sheet COA.

To access the Non Interest Income COA Mapping data form, go to the BSP Folder
(under Administrator Activities) on the left panel and select the form.

Select Form
Folders Form Description Instructions
Balance Function Defaul ‘Administrator Use - Calculate d creats heet and statement, Yiew
RE! Forms Chart of Accounk Characterstics Admiistrator Use - Define balance sheet aeount cash flow processing attributes Yiew
9 workforce Courkerparty Entity Mapping Map Entty Divension member to CoLnterparty Entity For Elminatians Yiew
9 Capial Financial Plan DeFaul iadministrator Use - Enter Balance & Pricing Drivers tiew
“I&pBse Intercompany Accounts and Elrtinations Plan Intercompany Activty andor Process Eiminations Yiew
) Admiistratar Adivkies Master Mantenance Administator Use - Actess custom data forms Yiew
B Aoalyst Actites Maturty M Defaule Administr ator Use - Defiie deFaut maturity mix assumptions Yiew
. i otereet lncame Coa vapga] Map Chart o Account Dimension For Fee Caleulaions o Non-Interest Incoms CORs view
|{ Offset COA Mapping Map Chart of Account Dimension merber against OFfset COA For Elinations Yiew
Process Attrbutes Administrator Use - Define the: Scenario and Yersion Attributes
Synchvonization For Balance Accounts Synchronizs Capex Balancs Accounts with BSP COA Yiew
Synchvonization for Expense Atcounts Synchronize Capex/WFF Expenss Accounts with B COA Yiew
Waiver COA Mapping Map Chart of Accounk Dimensien For Fee Calulations to Waiver COAs Yiew

Forms in Administrator Activties
3 Belance Function Default

53 Chart of Account Characteristics

5] Counterparty Entity Mapping

3 Financial lan Default

) Intercompany Accounts and Elinstions
5] Master Maintenance

51 Maturity Pix Befault

[ Non- Inkerest Income COA Mapping

[E] Cffset COA Mepping

Process Atributes

23 Synchronization For Balance Accounts
51 Synchronization for Expense Accounts
[E] waiver COA Mapping

Using the smart list, the user can select those COAs which will be used for capturing the
non interest income amounts for the loan fees or deposit service charge COAs.

After defining the mapping on data form, click Save to save the mapping information.
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Adrinistrator Activities - Mon- Inkerest Income CO8 Mapping

Folders
Mon-Interest
- i Forms Income Co8
i workforce Consumer DO Deposit Service Charges | s Treasuries
f“_J Capital Carnmetcial DDA Deposit Service Charges
| =W BSP
i Administrator Activities COff-share Deposits Deposit Service Charges
i Analyst Activities Auta Loans Loan Fees wault Cash
¢ |Home Improvement Loans |Loan Fees Due From Bank
Line of Credit Loan Fees
Corml Loans-Fixed Loan Fees
Corml Loans-AR Loan Fees
Construction Loans Loan Fees

Farms in Administrator dctivities
4 Balance Function Default ~
& chart of Account Characteristics
B Counterparty Entity Mapping
4 Financial Plan Defaulk
B Intercompany Accounts and Eliminations

B Master Maintenance K

Business Rules For Mon- Interest Incore COA Mapping
<Zalculate Form - Mon- Interest Income COA Mapping

Waiver COA Mapping

All the Chart of Accounts whose fee classification attribute is other loan fees or other
deposit service charges will automatically appear as grid rows on Waiver COA
Mapping data form. User can assign a waiver for each non interest income Chart of
Account as required.

To access the Waiver COA Mapping data form, go to the BSP Folder (under
Administrator Activities) on the left panel and select the form.
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Select Form

Folders Form Description Instructions
Balance Function Defaul: Administrator Use - C d heet and statement, Yiew
R" Forms Chart of Account Characteristics Administr ator Use - Define balance sheet account cash Flow processing attributes. Yiew
9 wiarlforce Courkerparty Entity Mapping Map Entty Dimension member ta Conterparty Entity For Eliminations Yiew
9 Captal Financial Plan Default Admiristrator Use - Enter Balance & Pricing Drivers Yiew
-i&pese Inkercompany Accounts and Eiminations Plan Intercompany Activty andfor Pracess Eiinations Yiew
) Administrator Adivitis Master Maintenance Admiristrator Use - Actess custam daka Forms Yiew
£ fralyst Acttes Miaturty M Defaule Admiristrator Use - Define defFault maturiy i assumptions Yiew
on- Interest Income COA Mapping Map Chart of Account Dimension For Fee Calculations to Non-Interest Income COAs Yiew
{ Offset COAMapping Wiap Chart of Account Dimension member 2gainst Offset COA for Elinations Yiew
Process Attrbutes Administator Use - Define the Scenario and Version Attrbutes
Synchonization For Balance Accounts Synchronize Capex Balance Accounts with BSP COA Yiew
Synchvonization For Expense Accounts Synchronize Capex/WFP Expense Accounts with B5P COB Yiew
sons Vi Chr of ccon Gimerion o s Col s Waiver s b

Forms in Adhinistrator Activiies
3 Balance Function Default
5] Chart of Account Characteristics
[ Counterparty Entity Mapping
23 Financial lan Default
5] Intercompany Accounts and Elininations
[ Master Mainkenance
53 Maturity Mix Default
[ Non- Inksrest Income COA Mapping
] ofset CoA Mapping
I Process Attributes
53 Synchronization for Balance Accounts
] Synchranization For Expense Accounks
[ Waiver COA Mapping

Using the smart list, the user can select those COAs which will be used for capturing the
waiver amounts for the non-interest income COAs.

After defining the mapping on data form, click Save to save the mapping information.

Administrator Activities - \Waiver COA Mapping
Falders

=| = Forms
i workforce
i Capital
—| = BSP
i Administrator Activities
i Analyst Activities

Forms in Adminiskrator Activities
] Balance Function Default
B Chart of Account Characteristics
i Counterparty Entity Mapping
[ Financial Plan Default
[ Intercompany Accounts and Eliminations
[ Master Maintenance

Business Rules For Waiver COA Mapping
< Calculate Form - Waiver COA Mapping =

Waiver CO4

Temp_Prod

Other Loan Fees

US Trea... s

Vaulk Cash

Other Loan Fees

Markgage 5125

Due From Banks

Other Loan Fees

U5 Agencies

¢« k

Financial Plan Default Data Form

The Financial Plan Default data form is used by the Balance Sheet Planning Budget
Administrator to perform various functions. To access the Financial Plan Default data
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form, go to the BSP Folder--> Admin Activities-->Financial Plan Default.

The following menu items and functions are accessed from the Financial Plan Default
data form by placing your cursor over a row label on the form and right clicking with

your mouse:

Target Input Tools

® Replace Target Value with Input Value
e Adjust by Amount

¢ Adjust by Percentage

¢ Grow by Amount

¢ Grow by Percentage

* Percent Growth over Prior Year

e Target an End Value

¢ Interpolate

Annualize Year to Date Amt
Calculate Options

¢ Extract Maturity Mix Data

e (Calculate

e (Calculate with Partial Solve

e Calculate Current Business

e Consolidate Dimensions
Synchronization

¢ Synchronize with Capital Expenditure
* Synchronize with Capital Balance Accounts
* Synchronize with Workforce Plan

Synchronization for All Entities

e Sync with Capital Exp (All Entities)

Additional Administrator Data Forms and Functions
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* Sync with Capital Balance Accounts (All Entities)

e Sync with Workforce Plan (All Entities)

¢ Unpriced Account

e For Current Business

e For New Business

* Ledger Load
e Load into Essbase

¢ Create Ledger GTT
e Load Actual Data

* Load Forecast Data
* Load Forecast Data into Ledger Stat

Many of the functions listed earlier are the same functions that are available to Analysts
in the Financial Plan data form provided for their use. Ledger Load is applicable only
for Administrator. The rest of this chapter provides details related to the following;:

* Calculation of Current Position Cash Flow Data, using Calculate Current Business
menu.

¢ Launching Data Consolidations, using Consolidate Dimensions menu.

* Running Synchronization with Workforce and Capital Asset Planning Modules,
using the menu items available under Synchronization and Synchronization for
All Entities.

* Target Input Tools — Descriptions, associated business rules and business rule run
time prompt variable information is provided.

Information on the remaining functions and additional details on the usage of Target
Input Tools is provided in Analyst Data Forms and Functions, page 21-1. The Budget
Administrator should review the information in that chapter prior to performing
activities not described in the remainder of this chapter.

Calculation of Current Position Cash Flow Data

To access the Financial Plan Default data form, go to the BSP Folder on the left pane
and click Financial Plan Default form in the data form list.

20-8 Oracle Financial Services Balance Sheet Planning (OFSBSP) User Guide



Folders

Form

Description

Instructions

Balance Function Default Administrator Use - Calculate taxes and create a balanced balance sheet and income statement. Wiew
=/ Forms Chart of Account Characteristics Administrator Use - Define balance sheet account cash flow pracessing attributes, View
9 Worlforce Counterparty Entity Mapoing Map Entity Dimension member to Counterparty Entity For Elminations View
9 Capial Financial Plan Defaul: ‘dministrator Use - Enter Balance & Pricing Drivers View
B Intercompany Accounts and Eliminations Flan Intercompany Activity andjor Process Elminations View
9 Administrator Activiies Master Maintenance ‘Administrator Lise - Acess custom data forms View
B Analyst Activiies Misturiby M Defaul Administratar Uss - Define default maturiby mix assumptions View
Bon- Interest Income COA Mapping Map Chart of Account Dimension For Fee Calculations to Non-Interest Income COAs View
||| Offset COAMapping Map Chart of Account Dimension merber againsk Offsek COA for Eliminations View

Process Attributes Administratar Use - Define the Scenario and Version Attributes
Synchronization for Balance Accounts Synchroniee Capex Balance Accounts wih B5P CGA View
Synchronization For Expense Accounts Synchronize Capex/WFP Expense Accounts with BSP COA igw
Waiver COA Mapping Map Chart of Account Dimension For Fee Calculations to Waiver COAs iew

Forms in Admiistrator Activities [%

] Balance Function Default

3 Chart of Account Characteristics

[ Counterparty Entity Mapping

51 Financial Plan Default

53 Intercompany Accounts and Elinations
5] Master Maintenance

53 Maturiy Mix Default.

51 Mo Interest Income COA Mapping
] Offset COA Mapping

P Process Attributes

3 synchranization For Balance Accounts
) synchronization for Expense Actounts
51 Walver COA Mapping

Define the following Dimension values on Financial Data Form:

Dimension Name Description

Chart of Account Allows selection of a single Chart of Account
dimension member. You can select a higher
node level dimension member, and data for
all underlying lowest level dimension

members will be calculated.

Entity Allows selection of a single Entity dimension
member. You can select a higher node level
dimension member, and data for all
underlying lowest level dimension members
will be calculated.

Allows selection of a single Strategy
dimension member. You can select a higher
node level dimension member, and data for
all underlying lowest level dimension
members will be calculated.

Strategy

Currency Allows to select a single Currency Dimension
Member.

Scenario Allows to select a single Scenario Dimension
Member.

Version Allows to select a single Version Dimension

Member.
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Dimension Name Description

Custom 1 Select a single Custom 1 dimension member.
Defaults to dimension member displayed on
the data form.

Custom 2 Select a single Custom 2 dimension member.
Defaults to dimension member displayed on
the data form.

Right Click Financial Plan Default Form and click Calculate Options, then click
Calculate Current Business as highlighted in the following screenshot.

10001 : US Treasuries ~| | NoEntity ~|| 500002:Mormentum  ~| [ Mo Curency || MoScenario || Mo Version -
Page Go
123 abe v|| ik v i
FY36
ForscastMetho]  Jan Feb Mar Apr May Jun ul Aug Sep ot
Walue Walue Yalue Yalue Yalue Yaluz Yalue Yalue Yalue Yalue Yalue
Ending Balance a
Average Balance
New Add Balance 10 10000 10000 10000 10000 10000 10000
=Balance Drivers
New Add et Rate Unpriced Accourt

Ledger Load

Target Inpuk Tools

New Add Transfer Pricing Spread Calculate Options
Synchronization
Synchronization for All Entities

New Add Market Rate Spread

Extract Maturity Miz Data
Calculate:

EFricing Drivers

#werage Account Balance (FE1141) Currency Conversion
Edit

#werage Number of Accounts P =

Awerage Percent Active Accounts Insert Comments
Supporting Detal

Awerage Number of Active Accourts Shiow Change History

Nek New Business (FE1342) AddfEdit Documents
Lock/Unlock Cells

New Balance Per Account Analyze

Namber of New Accounts Hew d Hoe Grid
Apphy Context

[ENumber of Accounts Elements select Al

Drill Back. to S
B Beginning Gross Rate Extension il ’ ack to Source

A message will be displayed onFinancial Plan Default Form:
"BSP_Calculate_Current_Business was successful". After the cash flow data is generated
by the cash flow engine, it is imported into Essbase and the data form is refreshed with
the results. You can review and verify the results in the Financial Plan Default Form.

Note: Administrators may process and then re-process the same
forecast items multiple times as using slightly different forecast data or
other modeling assumptions. When data is reprocessed, Essbase is
refreshed with the new results, but Essbase may not be completely
cleared of its prior results if previous simulations have generated
runoff under Accounts that were not generated in subsequent
simulations.

For example, if you forecast a Chart of Account that generates
prepayment runoff and then subsequently, first remove your
prepayment assumption and second re-process your forecast, the
re-processed forecast data will not contain any prepayment runoff, but
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the original runoff generated by the first simulation will not have been
cleared from Essbase.

To avoid these kinds of issues, it is recommended that you utilize
different Versions for generating current position runoff or new
business forecasts whenever you are fine-tuning modeling assumptions
such as Prepayments, Behaviour Patterns, Economic Indicators,
Transfer Pricing, and Adjustments. When these basic modeling
assumptions are stable, the Accounts generated by your forecast
activity for each Chart of Accounts member will also be stable.

The performance of Current Position processing requests that involve node-level
processing in one or more dimensions (e.g., running current position a full line of
business for a division of the bank; or running current position at the Total Product &
Total Entity level) may be adversely impacted by high dimension member counts. If
you experience this kind of performance issue, it is recommended that you add
secondary indexes to your instrument tables for your high cardinality dimensions. For
example, CREATE INDEX <Index Name> ON FSI_D_MORTGAGES (AS_OF_DATE,
COMMON_COA_ID, ORG_UNIT_ID).

Launching Data Consolidations

After analysts have completed preparing their budget or forecast, the Budget
Administrator can consolidate the results up the Chart of Account, Entity, Strategy and
Time (Year and Period) dimensions. This consolidation process allows for review of
budget or forecast data at consolidated levels.

Consolidate Dimensions is run by the Budget Administrator from the Financial Plan
Default data form. To access the Financial Plan Default data form, go to the BSP Folder
-->Admin Activities-->Financial Plan Default form in the data form list.

Right Click Financial Plan Default Form and click Calculate Options, then click
Consolidate Dimensions as highlighted in the following screenshot.
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| 10001 : Us Treasuries v || noEntity ~| [ sto00z: momentum s [ Mo Curreney | | MoStenario v [ W version v

Page Go
| 1231 abe ~| [ 709 xyz v
FY96
ForecastMetho|  Jan Feb Mar Apt May Jun ul Aug Sep et
Value walue Value walue Yalue walue Yalue value Yalue value Yalue
Ending Balance a
Average Balance =
hew Add Bslance 10 10000 10000 10000 10000 10000 10000
|EBalance brivers
New Add Net Rate Unpriced Account v
Ledger Load »
New Add Market Rate Spread Target Input Todls v
e AT it g S Caleulate Options b| " Extract Maturity Mix Data
Synchronization v Calcuate
EFricing Drivers Synchronization for All Entities # | Calculate with Partial Soive
Bverage Account Balance (FEL141) Currency Conversion Calculate Current Business
Edit v
Average Number of Accounts st 5
Average Percent Active Accounts Insert Comments
Supporting Detail
Average Number of Active Accounts Show Change History
Het New Business (FE1342) CRRIETE Toarie (s
LackiUnlock Cells
New Balance Per Account Analyze
Number of Hew Accounts iewedocand
Apply Cantext
|ENumber of Accounts Elements Selet Al
Dril Back ko Source
NB Beginning Gross Rate Extension I
e T t ™
< | bd

Run Time Prompt window appears to capture parameters to run the business rule
(BSP_Consolidate).

The Run time Prompt Variables are detailed as follows.

Variable Name Associated Type Description
Dimension

BSP_Year Year Visible Allows to select Year
Dimension Members.

BSP_COA_S Chart of Account Visible Allows selection of a
single Chart of
Account dimension
member. You can
select a higher node
level dimension
member, and data for
all underlying node
level dimension
members will be
aggregated.
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Variable Name

Associated
Dimension

Type

Description

BSP_Entity_S

BSP_Strategy_S

BSP_Currency_S

BSP_Scenario_S

BSP_Version_S

BSP_Custom1

BSP_Custom?2

Entity

Strategy

Currency

Scenario

Version

Custom 1

Custom 2

Visible

Visible

Hidden

Hidden

Hidden

Visible

Visible

Allows selection of a
single Entity
dimension member.
You can select a
higher node level
dimension member,
and data for all
underlying node level
dimension members
will be aggregated.

Allows selection of a
single Strategy
dimension member.
You can select a
higher node level
dimension member,
and data for all
underlying node level
dimension members
will be aggregated.

Allows to select a
single Currency
Dimension Member.

Allows to select a
single Scenario
Dimension Member.

Allows to select a
single Version
Dimension Member.

Select a single
Custom 1 dimension
member.

Select a single
Custom 2 dimension
member.
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/> Consolidate Dimensions - Windows Internet Explorer

BSP_Consolidate

:+ Please select the Year(s)

"Eygg" | wa,

ui  Please select the Chart OF Account

"10001" | wa,

ws  Please select the Entity

"1101" | wa,

ui  Please select the Strategy

" nn0E" | wa,

u.  Please select the Customi

"3 | wa,

ui  Please select the Customz

"7Eg" | wa,

Launch Close Create runtime prompk values file

Click the Selector control next to each parameter to open the dimension member
selector and make your selections for each dimension.
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7> Consolidate Dimensions - Windows Internet ... [=|B)X)

i &ll the runtime prompt values
are valid

Runtime Prompts - BSP_Consolidate

Please select the Year(s)

" F\rug "

| Launch | | Close | | Validate

After making your parameter selections, click Validate to validate the entered
parameters. A message appears stating that "All the runtime prompt values are valid."
You can then click Launch to run the consolidation.

_-f'f'-" Consolidate Dimensions - Windows Internet ... [=]B)X]

i &ll the runtime prompt values
are valid

Runtirme Prompts - BSP_Consolidate

Please select the Year(S)

"FY09"

| Launch | | Close | | Validate

Verify the results in the Financial Plan Default Form. The results can be verified by
selecting the node level dimension members and confirming results at those aggregated
levels.

Running Synchronization with Workforce and Capital Expenditures

The Budget Administrator can run the Balance Sheet Planning synchronization
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functions that load data developed in Workforce Planning and/or Capital Asset
Planning from the plan types used in those modules to the BSP plan type. The
Administrator can run the functions for a single entity dimension member at a time or
for all entity dimension members in a single run.

Prerequisites

Mapping of Account Dimension members of the Workforce and/or Capital Asset
Planning module with the Chart of Account Dimension members of Balance Sheet
Planning module.

Launching Synchronizations

The synchronization routines can be launched by the Budget Administrator from the
Financial Plan Default data form. To access the Financial Plan Default data form, go to
the BSP Folder--> Admin Activities-->Financial Plan Default form in the data form list.

To launch synchronization for a single entity dimension member, right click Financial
Plan Default Form and click Calculate Options, then click Synchronization. Three
functions will be available for selection:

¢ Synchronize with Capital Expenditure - Synchronize with Capital Expenditure
copies data for the expense Account dimension members in the Capital Asset
Planning module to Chart of Account dimension members in Balance Sheet
Planning. The Synchronization of the Account dimension members with the Chart
of Account dimension members of BSP is dependent on the mapping defined in the
Synchronization for Expense Accounts Data form.

¢ Synchronize with Capital Balance Accounts - Synchronize with Capital Balance
Accounts copies data for the balance sheet Account dimension members in the
Capital Asset Planning module to Chart of Account dimension members in Balance
Sheet Planning. The Synchronization of the Account dimension members with the
Chart of Account dimension members of BSP is dependent on the mapping defined
in the Synchronization for Balance Accounts Data form.

* Synchronize with Workforce Plan - Synchronize with Workforce Plan copies data
for the expense Account dimension members in the Workforce Planning module to
Chart of Account dimension members in Balance Sheet Planning. The
Synchronization of the Account dimension members with the Chart of Account
dimension members of BSP is dependent on the mapping defined in the
Synchronization for Expense Accounts Data form.
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\ v

To launch synchronization for for all entity dimension members, right click Financial
Plan Default Form and click Calculate Options, then click Synchronization for All
Entities. Three functions will be available for selection:

* Synchronize with Capital Exp (All Entities)
* Synchronize with Capital Balance Accounts (All Entities)

¢ Synchronize with Workforce Plan (All Entities)

Target Input Tools

Balance Sheet Planning provides a set of tools to assist users in creating initial forecast
or budget projections or adjusting existing projection values. These tools enable you to
generate projections for balance and pricing driver data types.

Business unit managers, budget administrators, sub-administrators and other
individuals responsible for creating budget plans will find these tools useful to generate
preliminary or revised results in an automated fashion.

Target Input Tool Methods

The Target Input Tools include nine different methods for generating target values in
Balance Sheet Planning, including:

® Replace Target Value with Input Value
¢ Adjust by Amount
* Adjust by Percentage

e  Grow by Amount
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Grow by Percentage

Percent Growth over Prior Year

e Target an End Value

Interpolate

Annualize Year to Date Amt

For information on the following, refer Analyst Data Forms and Functions, page 21-1:

e Steps to Use the Tools

¢ Descriptions

* Displayed Run Time Prompts
e Examples

For the Balance Sheet Planning Budget Administrator's use, the rest of this section
provides a brief description of the individual Target Input Tools, their associated
business rules, and business rule run time prompt variables, including;:

e Variable Names
e Variable Associated Dimensions
e Variable Type (Visible or Hidden)

* Variable Descriptions

Method: Replace Target Value with Input Value
Description

This method copies the value you input in Enter Amount field to specified future time
periods.

Business Rule: BSP_Replace_Target_Input
Run Time Prompt Variables:

The Run Time Prompt Variables are detailed in the following table.

Note: Many of the run time prompts are hidden in the run time
prompts screen, and are automatically populated with page values
from the Financial Plan Default data form.
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Variable Name

Associated
Dimension

Type

Description

BSP_Account_TE

BSP_Input_Value

BSP_Year_ S

BSP_Period_Start

BSP_Period_End

BSP_COA_S

BSP_Entity_S

BSP_Strategy_S

BSP_Currency_S

Account

NA

Year

Period

Period

Visible

Visible

Visible

Visible

Visible

Chart of Account Hidden

Entity

Strategy

Currency

Hidden

Hidden

Hidden

Select the Account
dimension member.

Enter the value to be
used.

Select a single Year
dimension member.

Select the Start Period
from the Period
dimension

Select the End Period
from the Period
dimension

Select a single Chart
of Account dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single Entity
dimension member.
Defaults to dimension
member displayed on
the data form.

Select a single
Strategy dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Currency dimension
member. Defaults to
dimension member
displayed on the data
form.
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Variable Name

Associated
Dimension

Type

Description

BSP_Scenario_S

BSP_Version_S

BSP_Custom1

BSP_Custom2

Scenario

Version

Custom 1

Custom 2

Hidden

Hidden

Hidden

Hidden

Select a single
Scenario dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Version dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Custom 1 dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Custom 2 dimension
member. Defaults to
dimension member
displayed on the data
form.

Method: Adjust By Amount
Description

Increase or decrease existing values by the value you input in Enter Amount field in the
Run Time Prompts window. A positive value increases the existing values; a negative

value decreases the existing values.

Business Rule: BSP_Adjust_by_Amt

Run Time Prompt Variables:

The Run Time Prompt Variables are detailed in the following table.

Note: Many of the run time prompts are hidden in the run time
prompts screen, and are automatically populated with page values
from the Financial Plan Default data form.
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Variable Name

Associated
Dimension

Type

Description

BSP_Account_TE

BSP_Input_Value

BSP_Year_ S

BSP_Period_Start

BSP_Period_End

BSP_COA_S

BSP_Entity_S

BSP_Strategy_S

BSP_Currency_S

Account

NA

Year

Period

Period

Visible

Visible

Visible

Visible

Visible

Chart of Account Hidden

Entity

Strategy

Currency

Hidden

Hidden

Hidden

Select the Account
dimension member.

Enter the value to be
used.

Select a single Year
dimension member.

Select the Start Period
from the Period
dimension

Select the End Period
from the Period
dimension

Select a single Chart
of Account dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single Entity
dimension member.
Defaults to dimension
member displayed on
the data form.

Select a single
Strategy dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Currency dimension
member. Defaults to
dimension member
displayed on the data
form.

Additional Administrator Data Forms and Functions  20-21



Variable Name Associated Type Description
Dimension

BSP_Scenario_S Scenario Hidden Select a single
Scenario dimension
member. Defaults to
dimension member
displayed on the data
form.

BSP_Version_S Version Hidden Select a single
Version dimension
member. Defaults to
dimension member
displayed on the data
form.

BSP_Custom1 Custom 1 Hidden Select a single
Custom 1 dimension
member. Defaults to
dimension member
displayed on the data
form.

BSP_Custom?2 Custom 2 Hidden Select a single
Custom 2 dimension
member. Defaults to
dimension member
displayed on the data
form.

Method: Adjust By Percentage
Description

Increase or decrease existing values by the percentage value you input in Enter the
Increment Value field in the Run Time Prompts window. A positive value increases the
existing values; a negative value decreases the existing values.

Business Rule: BSP_Adjust_by_Percent
Run Time Prompt Variables:

The Run Time Prompt Variables are detailed in the following table.

Note: Many of the run time prompts are hidden in the run time
prompts screen, and are automatically populated with page values
from the Financial Plan Default data form.
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Variable Name

Associated
Dimension

Type

Description

BSP_Account_TE

BSP_Prct_Inc

BSP_Year_ S

BSP_Period_Start

BSP_Period_End

BSP_COA_S

BSP_Entity_S

BSP_Strategy_S

BSP_Currency_S

Account

NA

Year

Period

Period

Visible

Visible

Visible

Visible

Visible

Chart of Account Hidden

Entity

Strategy

Currency

Hidden

Hidden

Hidden

Select the Account
dimension member.

Enter the percent
value to be used.

Select a single Year
dimension member.

Select the Start Period
from the Period
dimension

Select the End Period
from the Period
dimension

Select a single Chart
of Account dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single Entity
dimension member.
Defaults to dimension
member displayed on
the data form.

Select a single
Strategy dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Currency dimension
member. Defaults to
dimension member
displayed on the data
form.
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Variable Name

Associated
Dimension

Type

Description

BSP_Scenario_S

BSP_Version_S

BSP_Custom1

BSP_Custom2

Scenario

Version

Custom 1

Custom 2

Hidden

Hidden

Hidden

Hidden

Select a single
Scenario dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Version dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Custom 1 dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Custom 2 dimension
member. Defaults to
dimension member
displayed on the data
form.

Method: Grow By Amount
Description

Increments the value from the prior period by the value you enter in Enter Amount
field. A positive value increases balances and a negative value decreases balances.

Business Rule: BSP_Grow_by_Amt

Run Time Prompt Variables:

The Run Time Prompt Variables are detailed in the following table.

Note: Many of the run time prompts are hidden in the run time
prompts screen, and are automatically populated with page values
from the Financial Plan Default data form.
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Variable Name

Associated
Dimension

Type

Description

BSP_Account_TE

BSP_Input_Value

BSP_Year_ S

BSP_Period_Start

BSP_Period_End

BSP_COA_S

BSP_Entity_S

BSP_Strategy_S

BSP_Currency_S

Account

NA

Year

Period

Period

Visible

Visible

Visible

Visible

Visible

Chart of Account Hidden

Entity

Strategy

Currency

Hidden

Hidden

Hidden

Select the Account
dimension member.

Enter the value to be
used.

Select a single Year
dimension member.

Select the Start Period
from the Period
dimension

Select the End Period
from the Period
dimension

Select a single Chart
of Account dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single Entity
dimension member.
Defaults to dimension
member displayed on
the data form.

Select a single
Strategy dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Currency dimension
member. Defaults to
dimension member
displayed on the data
form.
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Variable Name Associated Type Description
Dimension

BSP_Scenario_S Scenario Hidden Select a single
Scenario dimension
member. Defaults to
dimension member
displayed on the data
form.

BSP_Version_S Version Hidden Select a single
Version dimension
member. Defaults to
dimension member
displayed on the data
form.

BSP_Custom1 Custom 1 Hidden Select a single
Custom 1 dimension
member. Defaults to
dimension member
displayed on the data
form.

BSP_Custom?2 Custom 2 Hidden Select a single
Custom 2 dimension
member. Defaults to
dimension member
displayed on the data
form.

Method: Grow By Percentage
Description

Increments the value from the prior period on a percentage basis by the value you input
in Increment Value (%) field.

Business Rule: BSP_Grow_by_Percent
Run Time Prompt Variables:

The Run Time Prompt Variables are detailed in the following table.

Note: Many of the run time prompts are hidden in the run time
prompts screen, and are automatically populated with page values
from the Financial Plan Default data form.
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Variable Name

Associated
Dimension

Type

Description

BSP_Account_TE

BSP_Prct_Inc

BSP_Year_ S

BSP_Period_Start

BSP_Period_End

BSP_COA_S

BSP_Entity_S

BSP_Strategy_S

BSP_Currency_S

Account

NA

Year

Period

Period

Visible

Visible

Visible

Visible

Visible

Chart of Account Hidden

Entity

Strategy

Currency

Hidden

Hidden

Hidden

Select the Account
dimension member.

Enter the percent
value to be used.

Select a single Year
dimension member.

Select the Start Period
from the Period
dimension

Select the End Period
from the Period
dimension

Select a single Chart
of Account dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single Entity
dimension member.
Defaults to dimension
member displayed on
the data form.

Select a single
Strategy dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Currency dimension
member. Defaults to
dimension member
displayed on the data
form.
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Variable Name Associated Type Description
Dimension

BSP_Scenario_S Scenario Hidden Select a single
Scenario dimension
member. Defaults to
dimension member
displayed on the data
form.

BSP_Version_S Version Hidden Select a single
Version dimension
member. Defaults to
dimension member
displayed on the data
form.

BSP_Custom1 Custom 1 Hidden Select a single
Custom 1 dimension
member. Defaults to
dimension member
displayed on the data
form.

BSP_Custom?2 Custom 2 Hidden Select a single
Custom 2 dimension
member. Defaults to
dimension member
displayed on the data
form.

Method: Percent Growth over Prior Year
Description

Increments the value from the prior period on a percentage basis by the value you input
in Increment Value (%) field.

Business Rule: BSP_Grow_by_Percent
Run Time Prompt Variables:

The Run Time Prompt Variables are detailed in the following table.

Note: Many of the run time prompts are hidden in the run time
prompts screen, and are automatically populated with page values
from the Financial Plan Default data form.
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Variable Name

Associated
Dimension

Type

Description

BSP_Account_TE

BSP_Prct_Inc

BSP_Year_ S

BSP_Period_Start

BSP_Period_End

BSP_COA_S

BSP_Entity_S

BSP_Strategy_S

BSP_Currency_S

Account

NA

Year

Period

Period

Visible

Visible

Visible

Visible

Visible

Chart of Account Hidden

Entity

Strategy

Currency

Hidden

Hidden

Hidden

Select the Account
dimension member.

Enter the percent
value to be used.

Select a single Year
dimension member.

Select the Start Period
from the Period
dimension

Select the End Period
from the Period
dimension

Select a single Chart
of Account dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single Entity
dimension member.
Defaults to dimension
member displayed on
the data form.

Select a single
Strategy dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Currency dimension
member. Defaults to
dimension member
displayed on the data
form.
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Variable Name

Associated
Dimension

Type

Description

BSP_Scenario_S

BSP_Version_S

BSP_Custom1

BSP_Custom2

Scenario

Version

Custom 1

Custom 2

Hidden

Hidden

Hidden

Hidden

Select a single
Scenario dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Version dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Custom 1 dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Custom 2 dimension
member. Defaults to
dimension member
displayed on the data
form.

Method: Target an End Value
Description

Generates interim values between the start month and end month specified in the Run
Time Prompts, with the goal of achieving a target value by the end month. The values

increase incrementally between the start and end month.

Business Rule: BSP_Target_End_Value

Run Time Prompt Variables:

The Run Time Prompt Variables are detailed in the following table.

Note: Many of the run time prompts are hidden in the run time
prompts screen, and are automatically populated with page values
from the Financial Plan Default data form.
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Variable Name

Associated
Dimension

Type

Description

BSP_Account_TE

BSP_Target_Value

BSP_Year_ S

BSP_Period_Start

BSP_Period_End

BSP_COA_S

BSP_Entity_S

BSP_Strategy_S

BSP_Currency_S

Account

NA

Year

Period

Period

Visible

Visible

Visible

Visible

Visible

Chart of Account Hidden

Entity

Strategy

Currency

Hidden

Hidden

Hidden

Select the Account
dimension member.

Enter the target value
to be used.

Select a single Year
dimension member.

Select the Start Period
from the Period
dimension

Select the End Period
from the Period
dimension

Select a single Chart
of Account dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single Entity
dimension member.
Defaults to dimension
member displayed on
the data form.

Select a single
Strategy dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Currency dimension
member. Defaults to
dimension member
displayed on the data
form.
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Variable Name

Associated
Dimension

Type

Description

BSP_Scenario_S

BSP_Version_S

BSP_Custom1

BSP_Custom2

Scenario

Version

Custom 1

Custom 2

Hidden

Hidden

Hidden

Hidden

Select a single
Scenario dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Version dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Custom 1 dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Custom 2 dimension
member. Defaults to
dimension member
displayed on the data
form.

Method: Interpolate
Description

Generates interim values between the Start Period entered value and the End Period
entered value using straight line interpolation.

Business Rule: BSP_Interpolate

Run Time Prompt Variables:

The Run Time Prompt Variables are detailed in the following table.

Note: Many of the run time prompts are hidden in the run time

prompts screen, and are automatically populated with page values
from the Financial Plan Default data form.
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Variable Name

Associated
Dimension

Type

Description

BSP_Account_TE

BSP_Start_Value

BSP_Target_Value

BSP_Year_ S

BSP_Period_Start

BSP_Period_End

BSP_COA_S

BSP_Entity_S

BSP_Strategy_S

Account

NA

NA

Year

Period

Period

Visible

Visible

Visible

Visible

Visible

Visible

Chart of Account Hidden

Entity

Strategy

Hidden

Hidden

Select the Account
dimension member.

Enter the start value
to be used.

Enter the target value
to be used.

Select a single Year
dimension member.

Select the Start Period
from the Period
dimension

Select the End Period
from the Period
dimension

Select a single Chart
of Account dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single Entity
dimension member.
Defaults to dimension
member displayed on
the data form.

Select a single
Strategy dimension
member. Defaults to
dimension member
displayed on the data
form.
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Variable Name

Associated
Dimension

Type

Description

BSP_Currency_S

BSP_Scenario_S

BSP_Version_S

BSP_Custom1

BSP_Custom?2

Currency

Scenario

Version

Custom 1

Custom 2

Hidden

Hidden

Hidden

Hidden

Hidden

Select a single
Currency dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Scenario dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Version dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Custom 1 dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Custom 2 dimension
member. Defaults to
dimension member
displayed on the data
form.

Method: Annualize Year to Date Amount

Description

Annualizes year-to-date values for future time periods remaining in the current year.

Business Rule: BSP_Annualize_ YTD

Run Time Prompt Variables:

The Run Time Prompt Variables are detailed in the following table.
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Note: Many of the run time prompts are hidden in the run time
prompts screen, and are automatically populated with page values
from the Financial Plan Default data form.

Variable Name

Associated
Dimension

Type

Description

BSP_Account_TE

BSP_Year_S

BSP_Period_Annualiz
e

BSP_COA_S

BSP_Entity_S

BSP_Strategy_S

BSP_Currency_S

Account

Year

Period

Chart of Account

Entity

Strategy

Currency

Visible

Visible

Visible

Hidden

Hidden

Hidden

Hidden

Select the Account
dimension member.

Select a single Year
dimension member.

Select the Start Period
from the Period
dimension

Select a single Chart
of Account dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single Entity
dimension member.
Defaults to dimension
member displayed on
the data form.

Select a single
Strategy dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Currency dimension
member. Defaults to
dimension member
displayed on the data
form.
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Variable Name

Associated
Dimension

Type

Description

BSP_Scenario_S

BSP_Version_S

BSP_Custom1

BSP_Custom2

Scenario

Version

Custom 1

Custom 2

Hidden

Hidden

Hidden

Hidden

Select a single
Scenario dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Version dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Custom 1 dimension
member. Defaults to
dimension member
displayed on the data
form.

Select a single
Custom 2 dimension
member. Defaults to
dimension member
displayed on the data
form.

Ledger Data Load

The Ledger Data Load Data Form is used by the Budget Administrator to Move Ledger
Data at Financial Element level. You can load the data from Essbase to RDBMS or

RDBMS to Essbase.

Two Functions are available to load the data:

* Load Actual Data (From Ledger Stat to Essbase)

® Load Forecast Date (From Essbase to Ledger Stat and vice versa)

To access and run the functions, right click on the Financial Plan data form, highlight
Ledger Load and select the function you wish to run from the sub-menu.
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Load Actual Data

Note: Before starting the ledger load activities, the administrator
should run the Create Ledger GTT business rule. This is a onetime

Aditatr Acvtis - Fancid o Ok

poties

o o 1000 T <] oy ] [ soocz s omerton ] [ o ey @] [ o Seonaro 9] [ oveson @ .
B voridores [ izaake v (7o v

A Sep ot
vake vake Ve

£ analyt Actiies Ending 8alance 4

(4| Average Balnce

Hew Add Baance

EBaance Drvers

adst
Insent Comments

Show Change Histon

Average anber of Accounts

Locklurlock Cells
Averags Percent Acive Accounts =0
Averag amber of Acive Accounts G
¥ [t New Busiess (FE1342) o
o P T Drl Back to Source
A [ umber of New Accounts

6 Bepiin

This function will load the Actual Data into Essbase.

Actual data should be available in the STG_GL_DATA table. The administrator should
go to ledger load menu->load into Essbase->load actual data and select the menu item
load ledger stat data.

| Unpriced Account ol
B 10002 : US Agencies | [ Noentiy [ Ledgerload ¥| Loadinko Exsbase Y| Crests Lodger GIT | [ o Version v -
T ¥ 78910z v Target gt Tk | LowdForecast Dutai Ledger it | Load Actud Do [ Load Leder St D
Calculate Options 3 | Load Forecast Data b Load Ledger Stat Data into Esshase. I
Synchronization » p— e - !
Forecasth o, b vonization For All Entties » Jn Y] g | sep | o
Vet Currency Conversion Hahue Value Valee Vahe Walue
Ending Balance el -
|| Average Balance Adjust | T T
Insert Comments
LD Supparting Detal
“Balance Drivers Show Change History If
Add[Ed Documents !
B e Lockiunlock Cells
New Add Market Rate Spread Analyze
New Ad Hoc Grid
New Add Transfer Pricing Spread Bpply Context
Select All
=Pricing Drivers.
Crill Back to Source
Average Account Balance (FEL141)
Average Number of Accounks
Average Percent Active Accounts
Average Number of Active Accounts
Net Mew Business (FE1342)
New Balance Per Account
Number of New Accounts
[=Mumber of Accounks Elements
INE Beginning Gross Rate Extension
v
R S - -

A Run Time Prompt will appear. Enter batch id as alphanumeric like test123, start and
end date should be numeric within quotes "19960501" (start date), and "19960531" (end
date), assuming Start Date is 1st May 1996 and End Date is 31st May 1996. Insert mode
should be ADD and insert flag should be Y. Click on submit
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r

/- Load Ledger Stat Data - Windows Internet Explorer [Z]@

BSP_Ledger_Load
48  Enter Batch ID
dfg23

s  Enter Start Date (Format : YYYYMMDD)
"19940501"

Enter End Date (Format : YYYYMMDD)
"19940531"

Enter Insert Mode (e.g. ADD, REPLACE)
ADD

Enter Insert Flag (e.q. ¥ = Insert, N = Update)
Y

Create runtime prompt values file

The administrator should then go to ledger load menu->load into Essbase->load actual
data and select the menu item load ledger stat data into Essbase.
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P OB

»
o 10002 : US Agencies ¥ || NoEntity | Ledgerlosd ¥ Loadinko Essbase v Create Ledger GTT ™| | Mo Version bt .
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e - Select All
(=Pricing Drivers
! Orill Back to Source
Average Account Balance (FE1141)
Average Number of Accounks
Average Percent Active Accounts

| Average Number of Active Accounts

Net New Business (FE1342)
| New Balance Per Account
Number of New Accounts

| ENumber of Accounts Elements
NN Beginning Gross Rate Extension

In the Run Time Prompt, specify another batch id example abc123, start month 5 and
end month also 5, year ="1996" (within quotes), rest of the info will be taken from the
page itself.
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—

/= Load Ledger Stat Data into Essbase - Windows Internet ... [Z]

BSP_LedgerTransform_Seq

s  1:Enter the Batch ID
bfgh34Stw

d 1:Enter Start Month {e.q. 1 or 2 or 3... upto 12)

12

d 1:Enter End Month (e.g. 1 or 2 or 3... upto 12)
12 |

1:Please select the Scenario

"'Budget" \ i,

ﬁ 1:Enter Years (e.g. 2001 for single year and 2001:2002:2003 for multiple
dears)
. Ilzﬂ l 2ll

.‘," 1:Enter Strateqy

"S00002"

.‘,’ 1:Enter Version

:“Nu Yersion" 4,

Launch Create runtime prompt values file

Once the business rule is run successfully, select the appropriate Intersection Point and
view the data in the Financial Plan data form.

Note: For Actual data, the scenario in Essbase should be selected as
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Actual.

Load Forecast Data Into Essbase

Load Forecast Data into Ledger Stat from Essbase

ledger load->load into Essbase->Load Forecast Data->Load Ledger Stat Data

ledger load->load into Essbase->Load Forecast Data-> Load Ledger Stat Data into
Essbase

The same steps apply for loading Forecast Data from Ledger Stat to Essbase as shown
above. Only the scenario selected should be Forecast and the Administrator should run
both the business rules from the below mentioned path:

Once the Cash Flow Engine is run and all forecasted data is available in the Financial
Plan data form. This data can be loaded into the Ledger Stat table. The administrator
should go to Ledger Load and select Load Forecast Data into Ledger Stat.

Unpriced Accourt »

v || o Entity

Ledger Load ¥ Load into Essbase

[ 1z3:abe | [ 7E9imz v

Target Input Tools

Caleulate Optians
Synchronization 3

ForecastMetho

Synchronization For Al Entitiss »

Walue

Walun

Ending Balance

Currency Conversian
Edit >

Average Balance

Adjust v
Insert Commertts

Mew Add Balance

Supporting Detal

|EBalance Drivers

‘ersion v

[

Go

Jul

Aug

Sep

Walue

Walue

Walue

show Change Histary

Mew Add Met Rate

Add/Edit Documents

LockfUnlack Cells

HNew Add Market Rate Spread

Aralyzs
Mew Ad Hoc Grid

Mew Add Transfer Pricing Spread

Apply Context

| EPricing Drivers

Select All
Drill Back to Source

Average Account Balance (FE1141)

Average Humber of Accounts

Awerage Percent Active Accounts

Average Number of Adtive Accounts

Het Hew Business (FEL342)

Mew Balance Per Account

Number of Mew Accounts

| ENumber of Accounts Elements

1B Beginning Gross Rate Extension

Balance Function

Overview

Additional Administrator Data Forms and Functions

Once Business Rule is run successfully, check data in Ledger_Stat table.

Balance Sheet Planning includes functionality used to calculate balancing entries,
income taxes and net income at the legal entity level after analysts have completed
creation of a plan or forecast. If the Budget Administrator has provided an Analyst with
access to this feature, clicking on the Balance Function menu item in the Financial Plan

A Run Time Prompt will appear, enter the appropriate values and click on Launch.

20-41



data form will open a data form used to prepare for and run the Balancing process.

Anlyst Activitns - Firancial Plan
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The Administrator will use the Balance Function Default data form to run the Balance
Function. Go to the BSP Folder (under Administrator Activities) on the left pane and
select the form.

Sedect Form
Foldurs foem Description Instructions
abarce Eurcton Gefuk ‘adminustrator Use - Calcudate tarces and create a balanced balance sheet and inccme statemert. s
=1 6 Foms Chart of Account Characteritics Achwinistrator Use - Define balance sheet sccounk cash flom processing sttributes., v
B woektorce Counterparty Entty Mappng Map Entity Dimersion member to Counkerparty Entky for Eimnaticess ™
Pcatd Enarcial Plan Dafauk Adkministrator Use - Erkes Balance & Priong Drivers. Mae
Spore Interconpan: Accourts and Blmsti Plan Itercompany dctivty aendfor Process Elmnations View
[Eyee—— Master Muvenatee Ackeiistestor Use - Aceass €stom dota o e
9 syt satives Makurky ¥ix Deforst Ackvinisrator Use « Define: defauk matusRy méc assumgtions =
bon- [rkerest Income COA Macoing Msp Chart of Accounk Dimension For Fee Caloulations to Nonw- Interest Incame COAs ey
{{ Cifset COA Magpen Map Chart of Accourt aguinet Offset CORFor e
Erogess Mirbutes Ackvinisrator Use « Define the Scenario and Version Altrbutes
‘Simevonization For Bolncs Accounts ‘Synchvorize Capes: Bakance Accounts with BSP COA e
‘Snchronization for Expense ecounts Synchronize Capex WP Expensa Accounts with BSF COA e
Warver COA Magoing Map Chart of Account Dimension for Fee Caloulations to Warver COMs =
Formns in Adinktrahor Acthities
D 8alance Function Defauk
D) Chsrt of Accomunt Chacteristics
) Cournesparty Enty Mageing
[ Financial Plan Defak
D tntercompany Accourts and Elninations
I Master Mastensnce
D Msturiy M Dok
D) Hon- Inkerest Income COA Mapping
D Offsat COA Mappng
yProcess Attrbates
) Syrcheonization for Balance Accourts
I Syrheorizstion for Expenss Accounts
D) Waiver COA Mapping L

Note: The Balance Function is run for all the Chart of Accounts for a
particular Entity. Hence COA selection in the page dimension is not
relevant. Any chart of account can be selected to run the Balance
Function. Select the appropriate members in the page dimension (The
Currency, Entity, Strategy, Scenario, Version, Custom1 and Custom2
members should be those for which Cash Flow Engine has already been
run and results available in the Financial Plan form for all the COAs)

Select the Balancing Chart of Account and Entity member for Asset, Liability, Equity,
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Tax Expense, Tax Expense Adjustment and TP Offset by individually clicking on the
variables COA_Asset, Entity_Asset, COA_Liability, Entity_Liability, COA_Equity,
Entity_Equity, COA_TaxExp, Entity_TaxExp, COA_TaxExAdj and Entity_TPoffset. On
clicking each variable, a member selector browser will open for selecting the Chart of
Account or Entity dimension member.

Administrator Activities - Balance Function Default /- VARIABLES
9 JCOR_TaxExp: 10001 W COA_TaxExAd): 10002 4 COA_Asset: 10001 W Entiy_Asset: 1101 ) Entity_Lisbiity: 1101
)y Entity_Equity: 1101 W JEntity_TaxExp: 1101 W yEntity_TPoffset: 1101 WCOA_Lisbility: 10004 WyCOA_Equity: 10001
10001 : US Treasuries v usD v 1101 : BR 101 Andrews Ave v Forecast R BU Wersion_1 v S00002 : Momentum v "
Page o
S| 123:abc w|| 789:xyz W
AE] , - -
2an Feb Mar #pr May 2n 2l Aug sep | o M Dec - |
Balance Result Average ~|

State Tax Rate Input

Tax Adjustments Input
Federal Tax Rate Input
Dividends Tnput

Aggregated Tax Adjustments
Interest Income:

Fee Income on Interest Bearing Accounts I:|
TaxExempt Adjustments

Other Interest Income Adjustments
Ending Assets

Average Asset: Pre-balancing
Interest Expense

Other Interest Expense Adjustrments
Ending Lizbilty

Average Lisbility:Pre-balancing
Ending Equity

Average Equity: Pre-balancing

Direct Non-Interest Income:
w|

[~
|

Entering Balance Spread

The Balance Spread Data form is used to enter the pricing spread that is used for the
asset or liability accounts you use to balance at intersection point defined by the
Balancing Chart of Account and Entity selected using the User Variables explained
above in the Balance Function Data Form.

Balance Spread values should be entered as percentages. For example, to enter 1.5%,
type 1.5. You must specify a spread for appropriate Balancing Chart of Account values
for all time periods; however, you are not able to do so unless you have already
populated the Balancing Chart of Account. You should enter Balance Spread values
only after you have populated the Balancing Chart of Account and Entity.

To access the Balance Spread form, Right Click Balance Function Default Form and click
Enter Balance Spread, as highlighted in the following screenshot.
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Administrator Activities - Balance Function Default

9COA_TaxExp: 10001 | W COA_TaxExady: 10002 | W COA_Asset: 10001 | WyEntity_fsset: 1101 ) 4Entity_Liabilty: 1101
) JEntity_Equity: 1101 | &) Entity_TaxExp: 1101 | ) Entity_TPoffset: 1101 | W COA_Lisbiity: 10004 | ,COA_Equity: 10001
[ 10001 : US Treasuries v [ um v | 11012 BR 101 Andrews Ave v [ Forecast v | Butersiont  ~|[ 500002 Momentun v =
123 : abc v|| 789:ixyz v —
FYo5
Jan Feb Mar Apr May Jun Y] A | sep ot | Mov Dec
Balance Result Average [ | A
State Tax Rate Input
Tax Adjustments [nput
Federal Tax Rate Ingut
Dividends Input
‘Inkere Transfer Results
Size-to-FR
Feell  Ficer »
Ty ot »
Analyze
Other  Mew Ad Hoc Grid
‘Endd  Show memrber in outing
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Avers  Select All
Irterest Expense
Other Interest Expense Adjustments.
Ending Liability
Average Liabilky:Fre-balancing
Ending Equiy
Average Equity: Pre-balancing
Direct Non-Interest Income
— v
Enter the details and click Save to submit values to Essbase.
Analyst Activities - Balance Spread
(@ The data has been saved. (]
i jAce_FeeCale: | JC0A_Asset: 10001 | JCOA_Equity: 10001 | J4COA_Hierarchy: BSP_COA 94COA _Lisbity: 10004
W COA_TaxExAd): 10002 JCOA_TaxExp: 10001 | ' Entity_gsset: 1101 | JjEntity_Equity: 1101 JjEntity_Lishiity: 1101
W jEntity_TaxExp: 1101 | ) JEntity_TPoffset: 1101
Page | 500002 : Momentum v [ usD v || Forecast v| [ Buverson 1wl [ 1z3rax vl 7890z v Go
FY36
Jan Feb Mar Apr | May un i Aug Sep Oct Nov | Dec
us 15 1.25 13 ~
Temp_Prod N 5 3
BR 101 Ancrews Ave: T s 0% o5
% 05 0.6 07
15 125 1.3
1.65 0.96 0.7
05 0.6 07
15 125 13
BR 101 A New Ad Hox Grid I765. 0.96 0.87
Show member in outline 05 0.6 07
Aipply Contest
Select Al
[US Treasuries 15 128 13
T I
e —— eenp_Prod 1.65 0.96 0.97
Us Agencies 0.5 0.6 0.7
65F_COA
US Treasuries 15 1.25 13
T
BR 101 Ancres Ave| - 0% 0 &
< >

Click on Back to Balance Function (for analyst) or Back to Balance Function Default (for
administrator) available as a Right Click menu option to navigate back to the Balance
Function or Balance Function Default data form.

Run Balance Function

In the Balance Function data form enter values for State Tax, Tax Adjusments, Federal
Tax and Dividends for the periods for which you wish to run the Balance Function and
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click on Save.

0 COA_TaxExp: 10001

Administrator Activities - Balance Function Default
& JCOA_TaxExAd]: 10002 | W 4COA_Asset: 10001 ) jEntity_Asset: 1101 &) Enkity_Liabilty: 1101

& jEnlity_Equity: 1101

) jEntity_TaxExp: 1101 | W jEntity_TPoffsat: 1101 ) JCOA_Lisbiity: 10004 JJCOA_Equity: 10001 \

| 10001 : US Treasuries

v/ [ uso

w

1101 : BR 101 Andrews Ave v || Forecast w| | Buversion_t v || 500002 : Momerkum s

Page

[ 123:abc v|[ 789:0n v

Jan

Balance Result Average

State Tax Rate Input

Tax Adjustments Input

Fefleral Tax Rate Input

Dividends Input

Agoregated Tax Adjustments

Interest Income:

Fee Income on Interest Bearing Accounts.

TaxExempt Adjustments

Other Interest Income Adjustments

Ending Assels

Average Asset: Pre-balancing

Interest Expense

Other Interest Expense Adjustments

Ending Lisbiity

Average Liabilty :Pre-balancing

Ending Equty

Average Equity: Pre-balanding

Direct Non-Interest Income

A Run Time Prompt will appear. All values in the page will appear as default in the
appropriate fields. Select the Year and the Start and End Period for which you wish to
run the Balancing process. In the above U], the start and end period will be April and

June respectively. Click on Submit.
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/> Runtime Promptis - Windows Internet Explorer

BSP_RunBalancing
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.‘-.+ Please select the Customz

|789 | wa,
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=
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Once the Business Rules is run successfully and the results are satisfactory i.e the
Balance Result Average value is zero for all the selected periods. Right Click and select
the Transfer Results menu item.

Retiviies - Dafaut -]
Folders.
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48 Page G
"'Ef"’ — 500002 ; Momentum | |_ 1231 sbc I
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TaxExempt Adhes :‘::mﬂ 0 0 o
Forms n Acistrale Activtes 3~ [ &l al =
1) Balance Function Default ~ } | | |
D chartof Accoant Charactensts .mm; Home A Hoc Grid o000 7200 s,
I} Counterparty Entity Mapgng Rverage Asseti F|  Show member in outine: 3000 4200 2400
I} Finarcial Plan Defauk L | Apply Contet T T i
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_J Maburky Mox Defauk | Ending Lisbity 2400 2400 2400
) Hon- Interest income <A Happing ¥ 1 1 1
Average Lisbiity-Fre-balancing 1200 1200 1200
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Bl <Caioulate Form - Balance Function Defauk > i 1
] Cove - BSP_RunBsiancing Roverags Equiy: Pre-batsncing N — =
Diresct Mo Inkerest Income. 12 12 2
Aboe stad Mon-Ireract [ncome o 0 0
Direct Non-Inkerest Expense 180 180 180 I
I I I
—————= s 5

A pop up appears to capture the Run Time parameters required to run business rule
(BSP_TransResult). The COA, Entity, Strategy, Currency, Scenario, Version, Custom1
and Custom?2 values will be taken from the page dimension members. Select the COA
and Entity for Asset, Liability, Equity and Tax Expenses as selected in the Variables at
the top of the data form and click on Launch.
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r":: Transfer Resulis - Windows Internet Explorer

BSP_TransResult __ _ _
A
p— | " -
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.7 Please select the Scenario
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" s | 'd,
.7 Please select the COA - Asset
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"29999997" | w3,
.7 Please select the COA - Equity
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"1101" | 'd,
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If the balancing values have been generated for Assets or Liabilities then the values will
be transferred to the combination of chart of account and entity selected as Balancing
COA and Entity for Asset/Liability. The balancing values will be stored under the
Financial Elements Average Balance, Interest and Charge/Credit. The balancing values
generated for Equities will be transferred to the combination of chart of account and
entity selected as Balancing COA and Entity for Equity. The balancing values will be
stored under the Financial Elements Average Balance, Ending Balance and

Charge/Credit.
Admiristrator Activites - Financial Plan Defauk
Folders
19990097 : Assets Blancng Account | | 11011 BR 101 Andrews Ave || 500002 : Momentum v [ uso v | Forecast ~
& Forms Fage Go
P wedbfores EL Version_1 v || 123:akc w| 789ixyz v
P Caphal : FYos
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i Administrator Actheties Waloe Value Vahe Value Vahoe Wakse Ve Walue Vahee
B Analyst Activives. Ending Balance A
Average Balance I 0 L 0 30142 758 97.76
| | Enatance Drivers I
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FNuenber of Accounts Elements. [Rows Pricing Deivers. Colunn FY36 DUV,
SMew Business Detals T T T 1 This cel s read-orky

#Curment Poskion Detals
New Add Gross Rate Extensions.
Nesws Add Net Rate Extensions
New Add Transfer Rate Extensians

Newt Add Liguidty Admustment Rate Extensions
o N Add Basis Risk Cost Rabe Extensions

£y
() Financial Plan Defzul Mew Add Pricing Incentive R ate Extensions
I Interccenpany Aceounts and Elminatioes

Mew Add Other Adjustment Rate Extensions
Rol Add Gross Rate Extensions

Roll Add Net Rate Extensions.

Business Rules for Financial Plan Defaul Roll Add Transfer Rate Extensions.
_‘_j ESF - BSP_Adjust_by_Amt ~ Ending Gross Rate
Ending Net Rate
Ending Transfer Rats
Ending Liquidty Adjustment. Rate

e Riacic DIk o Babe

To Run Balancing for other Entities, run CFE for all COAs for the other Entities. Change
the Entity selection in the Balance Function data form and perform all the steps
mentioned above.

Eliminations Support

Eliminations refer to accounting entries made on consolidating statements in the
process of generating consolidated balance sheets and income statements. When
processing consolidations, it is a standard accounting practice to eliminate balance sheet
balances and income statement amounts arising from 'Intercompany’ transactions.
Intercompany transactions are those that occur between business units that cross legal
entity boundaries. Intercompany eliminations cancel the accounting effects of
transactions between legal entities in the consolidated group so that the final
consolidated numbers exclude all transactions between those entities.

Balance Sheet Planning includes the functionality to eliminate intercompany account
balances during the eliminations process, resulting in consolidated budgets or forecasts
that reflect standard accounting practice in consolidating actual data, enabling
consistent comparisons of actual versus budgeted or forecasted performance.
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Income Statement & On/Off Balance Sheet Support

The eliminations functionality provided in Balance Sheet Planning supports elimination
of amounts for both income statement accounts as well as balance sheet accounts.
Examples of such account activities include, but are not limited to:

¢ e Intercompany Loans that may be transacted to provide funds to a borrowing
entity while utilizing excess funds available in the lending entity

® e Intercompany payables and receivables arising from ongoing operations and
transactions between business units in different legal entities

* ¢ Intercompany fees paid to or received from business units in different legal
entities for services provided by those entities.

¢ e Intercompany Investments between parent and subsidiary entities

Balance Sheet Planning Implementation Setup

In order to identify intercompany balances that must be eliminated in the eliminations
process, clients must structure their account and entity dimensions in a way that
enables automatic capture of intercompany amounts to be eliminated.

Dimension members for the Account dimension must be defined at implementation
that will exclusively hold balance and income statement amounts related to
intercompany activities. Dimension members for the Entity dimension should be
identified as entities that will have activity in those Account dimension accounts. (Note
— it should be alright for these entities to also have budget data in other,
non-intercompany accounts. Such values would not be included in the eliminations
process.) Additionally, an eliminations entity(s) should be defined under the entity
hierarchy node(s) that corresponds to legal entities, which will hold the eliminating
balances populated when the eliminations process is run. Balances posted to the
eliminations entity(s) will be posted with negatively signed balances, such that
intercompany balances are offset against the accounts and entities that hold those
balances when values are aggregated to total entity level. This approach ensures that
budget or forecast data is retained at the entity/account level where intercompany
transactions are planned, while also ensuring that those balances are eliminated at the
consolidated company level.

Prerequisites to run the Eliminations
1. Assigning attributes to Chart of Accounts (COAs) and Entities

Intercompany COA Flag

This Attribute value is set to True to indicate that the COA is an intercompany
transaction COA that should be eliminated. It should only be necessary for the
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budget administrator to set a value of True for intercompany COA, and not be
required to set any value for other dimension members in the COA dimension.

Intercompany Entity Flag
This attribute has two values available for assignment:

* 'Yes'-This attribute value indicates that the entity uses intercompany accounts.

® 'Yes-Eliminations Entity' — This attribute value indicates that the entity is an
eliminations entity, where elimination amounts will be written.

It should only be necessary for the budget administrator to set a value of 'Yes' for
entities using intercompany accounts or 'Yes-Eliminations Entity' to designate
entities that will hold elimination results. It should not be required to set any value
for other dimension members in the entity dimension where intercompany
activities do not occur.

Transit Entity member of Entity Dimension should be assigned the attribute,
"Yes-Eliminations Entity'.

Note: To assign the attributes, go to Administrator-> Manage->
Dimensions. Select COA or Entity Dimension as required.

For COA: Select a COA and the member for editing. Under
Attribute Values tab, select Intercompany COA Flag as "True".

For Entity: Select the Entity and the member for editing. Under the
Attribute Values tab, select Intercompany Entity Flag as "Yes" or
Yes Elimination Entity as required and Entity combinations.

Offset COA Mapping

In this data form, you can map the chart of accounts that are part of the
intercompany transactions.

For example, if the offset for Fed Funds Purchased is a COA called Fed Funds Sold,
the attribute would be defined as follows:

Intercompany Account Intercompany Account Offset

Fed Funds Purchased Fed Funds Sold
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3. Counterparty Entity Mapping

In this data form, you can map the Entities that are part of the intercompany
transactions.

For example, if the offset for the Entity 1103, who makes the loan, is Entity 1105,
who borrows the money, the attribute would be defined as follows:

Originating Entity Counterparty Entity

Entity 1103 Entity 1105
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Cash Flow Engine has been run and results available in the Financial Plan Data
Form for one of the chart of accounts

Navigate to Intercompany Accounts and Eliminations Data Form and perform the
following:

Copy attributes and driver assumptions.

1. Select the Mapped Chart of Account, Entity, and other dimension members.

2. Right click and select the Copy attributes and driver assumptions.
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3. Run time Pop Up window appears.
4. Enter the values selected in the Page Dimensions.
5. Click Launch.

6. Check the data in Chart of Account Characteristics Data Form for the mapped
products. The same data should appear for both the mapped products.

Copy Maturity Mix assumptions
1. Right click and select the Copy Maturity Mix assumptions.

| 10001 : US Treasuries || 11011 BR 101 Andrews Ave v | 500002 Momentum w4 | [ usp v | Forecast v [ Buversoni
age .
1231 abc vl [ 7802 v
%6
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2. Run time Pop Up window appears.
3. Enter the values selected in the Page Dimensions.

4, Click Launch.
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6.

5.  Check the data in Maturity Mix Data Form for the Offset COA and
Counterparty Entity combination. The same data should appear for both the
mapped products.

Navigate to Financial Plan Data Form and run CFE for the Offset COA and
Counterparty Entity combination.

Launch Eliminations

1.

Navigate to Intercompany Accounts and Eliminations Data Form.

Select the Source Chart of Account and Entity along with other Dimension
Members.

Right click and select Launch Eliminations.
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A Run Time Pop Up Window Appears.
Enter the values selected in the Page Dimensions.

Click Launch.
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7~ Launch Eliminations - Windows Internet Explorer [Z]E]
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Launch Close Create runtime prompt values file

7. Once the business rule is executed, select the Transit Entity and click Go to view the
data.

8. Negative Values will be available for all the balance Financial Elements.
9. Select the top node of the Entity Dimension and click Go.

10. All the values will be eliminated by now and Value 0 will be displayed.
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A routine will be delivered that will process eliminations and write the results of the
eliminations to an Eliminations Entity or Entities. The Eliminations Entity(s) will be a
member of the Entity dimension, and will only hold budgeted eliminations for
intercompany accounts. The system determines the eliminations entity(s) from the
Intercompany Entity Flag where the attribute = 'Yes-Eliminations'.

When calculating elimination values, all financial element-based data values reflected in
the Intercompany Accounts are included in the process to ensure accurate aggregations
across financial elements at the legal entity level. For balance sheet accounts (on and off
balance sheet), this will include financial elements holding both amounts and rate data.

Balance financial elements, such as FE100 Ending Balance, FE140 Average Balance,
FE340 New Add Balance, and so on, are multiplied by minus one and written to the
eliminations entity, for the same account dimension members in which the original
intercompany activities are planned. Income statement amounts, such as interest
income, interest expense, transfer pricing charges/credits, non interest income and
expense, should also be multiplied by minus one and written to the eliminations entity.

Rate and transfer rate financial elements, such as FE160 Average Net Rate, FE230 Total
Runoff Net Rate, and so on, are multiplied by one and written to the eliminations entity,
maintaining positive signage. As corresponding balance amounts have signage changed
to negative, the consolidation process will produce the appropriate balance weighted
rate data at a consolidated level.

Aggregation of account data when multiple entities use the same account(s)

Example

If more than one entity has intercompany activity that results in usage of the same
account dimension member, the data must be aggregated prior to multiplying values by
minus one and writing the data to the eliminations entity(s).

Following is an abbreviated example of an intercompany loan transaction from Entity A
to Entity B. Entity A is a business unit in Legal Entity 1, while Entity B is a business unit
in Legal Entity 2. Legal Entity 1 and Legal Entity 2 are subsidiaries of a multi-entity
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bank holding company called Consolidated Legal Entity. An organizational hierarchy
depicting the relationship between these entities, and including an Eliminations Entity
and a Parent Entity, might look like this:

Consolidated Legal
Entity
Eliminations Entity ‘I
Parent Entity ‘I
| |
Legal Entity 1 Legal Entity 2
Entity A Entity B

Entity A enters a loan agreement with Entity B for a $10000 loan. The loan is booked as
an Intercompany Loan on Entity A's books, and as an Intercompany Borrowing on
Entity Bs books. After processing the new business through the cash flow engine, the
following chart depicts resulting projected budget data for the first future time period
where the loan is made:
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Account
Entity
Currency
Period
Strategy

Financial Elements:
F100 Ending Balance
F140 Average Bzlance
F340 New Add Balance
F420 Interest {Income)
F120 Ending Net Rate
F160 Average Net Rate
F360 New Add Net Rate

Intercompany Loans
Entity A

usDh

JANOS

Momentum

10,000

5,000

10,000
53.8
6.25%
6.25%
6.25%

Account
Entity
Currency
Periad
Strategy

Financial Elements:
F100 Ending Balance
F140 Average Balance
F340 New Add Balance
F420 Interest {Expense)
F120 Ending Net Rate
F160 Average Net Rate
F360 New Add Net Rate

Intercompany Borrowings
Entity B

uso

JANOS

Momentum

10,000

5,000

10,000
53.8
6.25%
6.25%
6.25%

Note: The financial elements listed earlier are not a complete list of
financial elements produced by the cash flow engine. The list is

abbreviated for illustration purposes.

The routine provided in Balance Sheet Planning to generate data written to the
Eliminations entity produces the following results:

Financial Elements:
F100 Ending Balance
F140 Average Bzlance
F340 New Add Balance
F420 Interest {Income)
F120 Ending Net Rate
F160 Average Net Rate
F360 New Add Net Rate

{10,000)

{5,000)
{10,000)
{53.8)
6.25%
6.25%
6.25%

Account Intercompany Loans Account Intercompany Borrowings
Entity Eliminations Entity Entity Eliminations Entity
Currency usDh Currency uso

Period JANDOZ Period JANOS

Strategy Momentum Strategy Momentum

Financial Elements:
F100 Ending Balance
F140 Average Balance
F340 New Add Balance
F420 Interest {Expense)
F120 Ending Net Rate
F160 Average Net Rate
F360 New Add Net Rate

(10,000}
(5,000}
{10,000}
(53.8)
6.25%
6.25%
6.25%

Note: The results of the routine generate negative balances for balance
and income (interest) financial elements, that result from the initial
values residing in Entity A and Entity B being multiplied by a value of
minus one. They are offsetting account balances as well. (If this were
not true, there could be an error depending on how system is setup.)

After processing eliminations, the Budget Administrator runs the Balance Sheet
Planning aggregation process to generate consolidated values for both Legal Entities
and Total Consolidated Entity.

After running the routine, the data for the intercompany accounts for the Consolidated
Entity looks like the following;:
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Account Intercompany Loans Account Intercompany Borrowings
Entity Consolidated Entity Entity Consolidated Entity
Currency usDh Currency uso

Period JANDS Periad JANOS

Strategy Momentum Strategy Momentum

Financial Elements: Financial Elements:

F100 Ending Balance 0.00 F100 Ending Balance 0.00
F140 Average Bzlance 0.00 F140 Average Balance 0.00
F340 New Add Balance 0.00 F340 New Add Balance 0.00
F420 Interest {Income) 0.00 F420 Interest {Income) 0.00
F120 Ending Net Rate 0.00 F120 Ending Net Rate 0.00
F160 Average Net Rate 0.00 F160 Average Net Rate 0.00
F360 New Add Net Rate 0.00 F360 New Add Net Rate 0.00

The results of the aggregation process are all zero for the intercompany accounts at the
Consolidated Legal Entity level, reflecting that the intercompany accounts have been
successfully eliminated.

If balances or rates exist after running the eliminations and consolidation process, there
is an error in the process. This could be an error in the setup of the system, such as an
account or entity not being flagged as having an intercompany account in the
dimension attributes established for that purpose. If that is the case, the budget
administrator must fix the setup issue and run the process again.

Multi Currency Implementations

Balance Sheet Planning's consolidation and balancing processes are run for data that
has been converted to a single currency, usually the organization's functional currency.
As such, multicurrency implementations of the product are required to run a currency
conversion process that translates amounts from various local or entered currencies to
the organization's functional currency prior to aggregating budget data and producing
balanced, consolidated financial statements for the plan. Consistent with this approach,
eliminations functionality provided with Balance Sheet Planning can only be processed
against a single currency, after the currency conversion process has been performed.
The functionality can also only be run for one Scenario/Version at a time.
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21

Analyst Data Forms and Functions

Overview of Analyst Data Forms and Functions

Balance Sheet Planning provides several predefined data forms intended for use by
analysts who will be working with the application. These data forms include the
following:

¢ Financial Plan Data Form

* Loan Fee Data Form

¢ Loan Fee Annual Data Form

® Deposit Service Charges Data Form

® Deposit Service Charge Annual Data Form

This chapter provides information on these data forms and their associated usage,
including details on available menu items and available functions in each data form.

The Financial Plan data form is discussed in the following Financial Plan Form section.
The loan fee, deposit service charges and calculate delinquency expenses data forms are
discussed in the Automated Fee and Expense Calculations section later in this chapter.

Financial Plan Form

Overview

The Financial Plan data form is the main data form used by Balance Sheet Planning
analysts in working with the application. This data form can be copied and adjustments
made to its configuration by the Budget Administrator to suit the needs of the
organization.
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The data form is used to perform the following actions relative to creation of a plan or
forecast:

¢ Enter or generate balance driver projections throughout the forecast or plan time

horizon.

e Enter or generate pricing driver projections throughout the forecast or plan time
horizon

e Access a separate form to enter product maturity mix assumptions, or view and/or
edit default maturity mix assumptions created by the Budget Administrator.

* View information associated with a plan or forecast scenario or version, such as the
interest rate scenario or currency rate scenario upon which the plan or forecast is
based.

* Launch cash flow engine calculations and partial aggregations of cash flow data.

* Synchronize Balance Sheet Planning with data developed in Hyperion Workforce
Planning and/or Hyperion Capital Asset Planning modules.

Working With the Financial Plan Data Form

Financial Plan form is accessed from BSP folder under Analyst Activities.

o

e

H

2

£ administrator Activiies
B Analyst Activities

Farms in Analyst Activities

With the data form open, select the Chart of Account, Entity, Currency, Version,
Strategy and Scenario dimension members you want to work with and click the Go
button.

The screen will refresh and any existing data for that combination of dimension
members will be displayed on the data form.

The following menu items and functions are accessed from the Financial Plan data
form:

e Target Input Tools

* Replace Target Value with Input Value
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* Adjust by Amount

* Adjust by Percentage

¢ Grow by Amount

¢ Grow by Percentage

® Percent Growth over Prior Year
e Target an End Value

e Interpolate

Annualize Year to Date Amt
* Navigate to Other Form
* Maturity Mix
e Balance Function
¢ Intercompany Account and Eliminations
* Calculate Options
e Extract Maturity Mix Data
e Calculate
e Calculate with Partial Solve
* Synchronization
¢ Synchronize with CAPEX Expense Accounts
* Synchronize with CAPEX Balance Accounts

* Synchronize with Workforce

The top level menu items are accessed from the Financial Plan data form by placing
your curser over a row label on the form and right clicking with your mouse:
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/2 Oracle Hyperion Planning, Fusion Edition - Windews Internet Explarer

?. |
G‘v T | (B][4lx] 28 Pl-
Be ER yew Fgeter [k ben
q -

x

x Google | B sewen - mere Ssam X, -
e Favorkes | oy @) & M £ ovacke w
& Orsde Hyperion Plarrirg, Fusion Edtion Biic B L mm v Pooe- Suerye Teohe @ T

Oracle Enterprise Performance Management System, P

Enter Data - Financsal Plan F]
Falders -
s 10 vear Fixed Rate Mortgage | [ visinsank Canads ~| [t cumency w|#] [ auversion 1 | | momentum o
9 Forms 0 eudert B
i Bz
Frio
ForecastMet]  Jan Fab Mar Apr Moy Jun. Jul Aug Sep.
Value Value Valua Vali Vakin Valie Valus Valar Valus Valus
Ending Balance N
o[ Avarage Balancs
New Add Balance
~Balance Brivers
e Add et Ratn.
——  Tarpet Inout Tools »
Ne  Navigsts ta Other Form »
o Calculate Options :
R ® —_—
—Data Forrd in B3 Pri¢ Show member proparties in outing
B2 Balance Function Defauk -
P Calculate Deliquancies Expenses “Cul [SRd e
e = Hide rows with zeros and no data
8 Chart of Accaunt Characterisics Bt
i Deposis Service Charge Annual "
# Depasit Service Charges Currant Pasition Baganing Gross Rate
SRR % | Current Position Beginning Met Rate
Business Aules for Financial Plan B S S
2 <Cslculate Data Form - Financisl Plan> & | [ Current Pesibon End Balance.
i BsP - BS®_Adjust_by_amt -
09055 - BSF_Adjurt iy _Parcent Current Positon Ending Gross Rats
P BSP - BEP_Annuskas_YTD Currant Pasiton Ending Net Rate
P BSP - BEP_Grow_by_Amt Frrreot Brcition Frdinn Trancier 8 ate ~
B B3P - 85F_Grow_by_Percent < xle ¥ =
B B5P - BSP_Interpolate v
Dore B Irternet @ % 100%

When you highlight a top level menu item with your curser, lower level menu items are
displayed and available for selection.

Each of these menu items and functions are described in the next section of this chapter.

Target Input Tools

Budgeting and Planning provides a set of tools to assist users in creating initial forecast
or budget projections or adjusting existing projection values. These tools enable you to
generate projections for balance and pricing driver data types.

Budget administrators and analysts using the system will find these tools useful to
generate preliminary or revised results in an automated fashion, prior to generating
cash flow data based on the projected values.

This section explains how to use the Target Input Tools and provides descriptions, run
time prompts and examples for each method.

Using Target Input Tools
Steps

1. In the Financial Plan Form, place your mouse over the name of the financial
element for which you want to generate target values.

2. Hover over the Target Input Tools menu item with your mouse and the list of
available tools will be displayed.
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Isntr Depo - Unpr vIﬁ: Mortgage Loans v] |
Page

BU Version_1 v| |Momentum v| | Forecast v
ForecastMett Jan Feb Mar Apr May
Value Walue Value Value Value Value

Ending Balance

Average Balance

arg o Replace Target Value with Input Value
Mew Add Balance Calculate options »|  Adjust by Amount
Synchronization »| Adjust by Percentage E—
~Balance Drivers synchronization for &ll Entities »| Grow by Amount
New Add Net Rate Show member properties in outline Grow by Percentage _
Percent Growth over Prior Year I
Mew Add Market Rate Spread Target an End Value
=Pricing Drivers Intemqlate
Annualize Year to Date Amt
New Business Beginning Balance | |

Select the method to be used. A Run Time Prompt window will appear. Select
dimensions members using the Selector icon next to each dimension selection.

Note: If known, the values can be directly entered in the screen.

Click the Validate button to validate the entries. If valid, a message appears stating
"All the runtime prompt values are valid".

/= Adjust by Amount - Windows Internet Explorer [=|B]X)

= All the runtime prompt values are

| valid %]
Runtime Prompts - BSP_Adjust_by_Amt

i Please enter the Account Mermber

“F140" v A

Launch | || Close | | validate

Click the Launch button to generate the target values. After the rule is run, you will
be returned to the Financial Plan data form and a message will appear stating that
the rule was successful.

Review the generated values in the Financial Plan data form. The target input tool

method used will be reflected in the Forecast Method Value column on the data
form.
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7. Repeat the process for any subsequent years in the budget or forecast horizon,
and/or for other dimension member combinations.

8. Run the cash flow engine to generate projected cash flow data based on the input
data. (For details on running cash flow calculations, see the Calculate Options, page
21-29 section.)

Target Input Tool Methods

21-6

Method: Replace Target Value with Input Value
Description

This method copies the value you input in the Enter Amount field to specified future
time periods.

Run Time Prompts

The following screen displays the run time prompts for the Replace Target Value with
Input Value method:

I’F Replace Target Value with Input Value - Windows. .. E|@|®

Runtime Prompts - BSP_Replace_Target_Input

-

. Please select the Account Member

"F140" W 2
@  Enter Amount

1000 X
' Please select the Tear

S v 2
..: Please select the Start Pariod

Jan x &
..:' Please select the End Period

Dec x &

Close | :'u'alidate:

Example
The following chart shows the results for running the business rule having entered
Average Balance (F140) as the Account Member, 1000 in the Enter Amount field,
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January as the start period and December as the End Period in the run time prompts
screen:

Jan Feb Mar April May June July Aug Sep Oct Nov Dec

Old 100 110 120 125 120 125 130 125 150 140 135 150
Valu
es

New 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000
Valu
es

After the method has been run, the values are updated on the data form and a message
stating "BSP_Replace_Target_Input was successful” is displayed.

Method: Adjust By Amount
Description

Increase or decrease existing values by the value you input in the Enter Amount field
on the Run Time Prompts window. A positive value increases the existing values; a
negative value decreases the existing values.

Run Time Prompts

The following screen displays the run time prompts for the Adjust by Amount method:
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{= Adjust by Amount - Windows Internet Explorer EEX

Runtime Prompts - BEP_Adjust_by_Amt

.'_+ Please select the Account Member

"F140" v B

i@  Enter Amount

100 X
.'.+ Please select the Year
"Fr0a" v (2

& Flease select the Start Period

Jan o -Efi
.‘,.+ Flease select the End Period
Dec o Ei

: :Clase: :".-'alidate:

Example

The following chart shows the results for running the business rule having entered
Average Balance ("F140") in the Account Member field, 100 in the Enter Amount field,
January as the Start Period and December as the End Period in the run time prompts
screen:

Jan Feb Mar Aprii May Jun Jul Aug Sep Oct Nov Dec

Old 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000
Valu
es

New 1100 1100 1100 1100 1100 1100 1100 1100 1100 1100 1100 1100
Valu
es

After the method has been run, the values are updated on the data form and a message
stating that "BSP_Adjust_by_Amt was successful" is displayed.
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Method: Adjust By Percentage
Description

Increase or decrease existing values by the percentage value you input in the Enter the
Increment Value field on the Run Time Prompts window. A positive value increases the
existing values; a negative value decreases the existing values.

Run Time Prompts

The following screen displays the run time prompts for the Adjust by Percentage
method:
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2110

= Adjust by Percentage - Windows Internet Explorer [=|B)X)

Runtime Prompts - BSP_Adjust_by_Percent
A~
.j,+ Flease select the Account Mermber
‘F140° v (2
L’!] Please enter the Increment Value (%)
10.0 J
27 Please select the Year
FYos v 2
2T Please select the Start Period
Jan x 2]
.‘: Flease select the End Period
Dec X 'C_).I W
| Close | | validate |
-
Example

The following chart shows the results for running the business rule having entered
Average Balance ("F140) in the Account Member field, 10.0 in the Increment Value field,
January as the start period and December as the End Period in the run time prompts
screen:

Jan Feb Mar Aprii May Jun Jul Aug Sep Oct Nov Dec

Old 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000
Valu
es
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Jan Feb Mar Aprii May Jun Jul Aug Sep Oct Nov Dec

New 1100 1100 1100 1100 1100 1100 1100 1100 1100 1100 1100 1100
Valu
es

After the method has been run, the values are updated on the data form and a message
stating that "BSP_Adjust_by_Percent was successful” is displayed.

Method: Grow By Amount
Description

Increments the value from the prior period by the value you enter in the Enter Amount
field. A positive value increases balances and a negative value decreases balances.

Run Time Prompts

The following screen displays the run time prompts for the Grow by Amount method:
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/> Grow by Amount - Windows Internet Explorer Ei@[g]

Runtime Prompts - BSP_Grow_by_Aamt

chy Please select the Account Member

"F140" | v A

E} Enter Arnount
100 |1 X

i Please select the Year

"Frog" W A

- Please select the Start Period

Jan J p_].
iy Please select the End Period
|Dec _ ." &
| Close | | validate |
Example

Note: This example assumes that the value for Average Balance ("F140")
is 1000 for Year: FY08 and Period: Dec.

Note: Historical actual data is normally loaded into the Actual
dimension member of the Scenario dimension. The historical values
must be copied into the Scenario dimension member in which you are
working in order for this function to work properly.

The following chart shows the results for running the business rule having entered
Average Balance ("F140") in the Account Member field, 100 in the Enter Amount field,
January as the Start Period and December as the End Period in the run time prompts
screen:
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Jan Feb Mar Aprii May Jun Jul Aug Sep Oct Nov Dec

Old 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000
Valu
es

New 1100 1200 1300 1400 1500 1600 1700 1800 1900 2000 2100 2200
Valu
es

After the method has been run, the values are updated on the data form and a message
stating that "BSP_Grow_by_Amt was successful" is displayed.

Method: Grow By Percentage

Description

Increments the value from the prior period on a percentage basis by the value you input
in the Increment Value (%) field.

Run Time Prompts

The following screen displays the run time prompts for the Grow by Percentage
method:
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{- Grow by Percentage - Windows Internet Explorer E!@[g]

Runtime Prompts - BSP_Grow_by_Percent

.‘,+ Please select the Account Member

"F140" _ 'l’ &l

21 Please enter the Increment Yalue (%)

10.0 4

i Please select the Year

Fro9 X |2

' Please select the Start Period

Jan | x &
= Please select the End Period
Dec x 2
i Close | | validate |
A
Example

Note: This example assumes that the value for Average Balance ("F140")
is 1000 for Year: FY08 and Period: Dec.

Note: Historical actual data is normally loaded into the Actual
dimension member of the Scenario dimension. The historical values
must be copied into the Scenario dimension member in which you are
working in order for this function to work properly.

The following chart shows the results for running the business rule having entered 10.0
in the Increment Value field, January as the start period and December as the End
Period in the run time prompts screen:
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Jan Feb Mar Aprii May Jun Jul Aug Sep Oct Nov Dec
Old 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000
Valu
es
New 1100 1210 1331 1464. 1610. 1771. 1948. 2143. 2357. 2593. 2853. 3138.
Valu 1 5 5 7 5 9 7 1 4

es

After the method has been run, the values are updated on the data form and a message

stating that "BSP_Grow_by_Percent was successful" is displayed.

Method: Percent Growth over Prior Year

Description

Calculates target values by multiplying the value in the same month of the prior year by
one plus the value you enter in the Increment Value (%) field. Use this method to
incorporate seasonal fluctuations into your budget planning.

Run Time Prompts

The following screen displays the run time prompts for the Percentage Growth over

Prior Year method:
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e Percentage Growth over Prior Year - Windows Int... El@[g]

Runtime Prompts - BSP_Percent_Growth_Owver_Prior_vr

Please enter the Account Member

IIF140IF ] .x- pJ
gl] Please enter the Increment Value (%)

10.0 L4
.7 Please enter the start period

:"Jan" x &
.F  Please enter the end Period

:“DEC" x &
.‘,,+ Please select the year

Fro9 W |2

| Close | | validate |
.|
Example

Note: Historical actual data is normally loaded into the Actual
dimension member of the Scenario dimension. The historical values
must be copied into the Scenario dimension member in which you are
working in order for this function to work properly.

The following chart shows the results for running the business rule having entered
Average Balance (F140) in the Account Member field, 10.0 as the Increment Value (%),
January as the Start Period and December as the End Period in the run time prompts
screen:
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Jan Feb Mar Aprii May Jun Jul Aug Sep Oct Nov Dec

Prev 1000 1200 1400 1600 1800 2000 2200 2400 2600 2800 3000 3200
ious
Year
Valu
es

New 1100 1320 1540 1760 1980 2200 2420 2640 2860 3080 3300 3520
Valu
es

After the method has been run, the values are updated on the data form and a message
stating that "BSP_PrctGrowth was successful" is displayed.

Method: Target an End Value
Description

Generates interim values between the start month and end month specified in the Run
Time Prompts, with the goal of achieving a target value by the end month. Enter the
target value in the Run Time Prompt labeled: "Please enter the value for End Period".

The values increase incrementally between the start and end month.

Note: Calculations begin using the value from the month prior to the
Start Month specified in the Run Time Prompts.

Run Time Prompts

The following screen displays the run time prompts for the Target an End Value
method:
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{= Target an Ending Value - Windows Internet Explorer EI[ZI

Runtime Prompts - BSP_Target_End_WValue

34

- Please select the Account Member

“F140" .‘l’- 2

18] Please enter the value for End Period

1500 J
ar Please select the Year

FY09 v |2
.‘." Please select the Start Pernod

Jan 'J. -E].
.‘_+ Please select the End Period

Dec .J. &

Launch | | Clas&-, Walidate |

Example
Note: This example assumes that the value for Average Balance is 1000
for Year: FY08 and Period: Dec.

Note: Historical actual data is normally loaded into the Actual
dimension member of the Scenario dimension. The historical values
must be copied into the Scenario dimension member in which you are
working in order for this function to work properly.

The following chart shows the results for running the business rule having entered
Average Balance ("F140") in the Account Member field, 1500 in the Enter Amount field,
January as the Start Period and December as the End Period in the run time prompts
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screen:

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
Old 1100 1200 1300 1400 1500 1600 1700 1800 1900 2000 2100 2200
Valu
es
New 1041. 1083. 1125 1166. 1208. 1250 1291. 1333. 1375 1416. 1458. 1500
Valu 7 3 7 3 7 3 7 3

es

After the method has been run, the values are updated on the data form and a message
stating that "BSP_Target_End_Value was successful" is displayed.

Method: Interpolate

Description

Generates interim values between the Start Period entered value and the End Period

entered value using straight line interpolation.

Run Time Prompts

The following screen displays the run time prompts for the Interpolate method:
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/= Interpolate - Windows Internet Explorer

Runtime Prompts - BSP_Interpolate
~
.7 Please select the Account Member
"F140" || |2
14 Please enter the value for Start period
500 4
14  Please enter the value for End Period
1500 L4
.‘: Flease select the Year
FY09 X |2
.‘_," Flease select the Start Period
:Jan ! El
.7 Please select the End Period
Dec 1 [2) 3
] | Close | [ Validate |
-
Example

The following chart shows the results for running the business rule having entered
Average Balance ("F140") in the Account Member field, 500 in the Start Period value
field, 1500 in the End Period value field, January as the Start Period and December as
the End Period in the run time prompts screen:
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Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec

Old 1100 1200 1300 1400 1500 1600 1700 1800 1900 2000 2100 2200
Valu
es

New 500 5909 681.8 7727 863.6 9545 1045. 1136. 1227. 1318. 1409. 1500
Valu 5 4 3 2 1
es

After the method has been run, the values are updated on the data form and a message
stating that "BSP_Interpolate was successful” is displayed.

Method: Annualize Year to Date Amt
Description

Annualizes year-to-date values for future time periods remaining in the current year, as
designated by the YTD Period specified in the run time prompt screen.

Note: Historical actual data is normally loaded into the Actual
dimension member of the Scenario dimension. The historical values
must be copied into the Scenario dimension member in which you are
working in order for this function to work properly.

Run Time Prompts

The following screen displays the run time prompts for the Annualize Year to Date Amt
method:
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= Annualize Year to Date Amt - Windows Internet ... D@@

Runtime Prompts - BSP_Annualize_7vTD

- Please select the Account Member

“F140" _ .'l’- 2

- Please select the Year

"Frog” |V |2

e Please select the ¥TD Period
:Apr x- ;—)1

] | Close | ['I.falidate'

The calculations performed by the Annualize Year-to-date Values function vary
depending on the type of financial element being projected:

e If you are using the tool to generate projected Ending Balances ("F100"), the values
for the remaining future periods of the current year are set equal to the last
historical period balance.

¢ If you are using the tool to generate projected average balances ("F140"), the values
for the remaining future periods of the current year are set equal to the
day-weighted average balance of the historical year-to-date values.

e If you are using the tool to generate project new add balances ("F340"), new add net
rates ("F360") or new add market rate spreads ("F376"), an average daily balance is
first computed based on the values reflected in the historical time periods. A value
for the remainder of the year is calculated by multiplying the computed average
daily balance by the number of days remaining in the year. Then the values for the
remaining periods in the year are computed by dividing the value for the
remainder of the year by the number of periods remaining in the year.

Example

The following chart shows the results for running the business rule having entered
Average Balance (F140) as the Account Member and April as the YTD Period in the run
time prompts screen:
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Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
Old 1100 1200 1300 1400
Valu
es
New 1100 1200 1300 1400 1250 1250 1250 1250 1250 1250 1250 1250
Valu
es
Example

The following chart shows the results for running the business rule having entered
Ending Balance (F100) as the Account Member and April as the YTD Period in the run

time prompts screen:

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
Old 1100 1200 1300 1400
Valu
es
New 1100 1200 1300 1400 1400 1400 1400 1400 1400 1400 1400 1400
Valu
es
Example

The following chart shows the results for running the business rule having entered New
Add Balance (F340) and April as the YTD Period in the run time prompts screen:

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
Old 1100 1200 1300 1400
Valu
es
New 1100 1200 1300 1400 1276. 1276. 1276. 1276. 1276. 1276. 1276. 1276.
Valu 04 04 04 04 04 04 04 04

es

After the method has been run, the values are updated on the data form and a message
stating that "BSP_Annualize_YTD was successful" is displayed.
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Navigate to Other Form

Maturity Mix

This menu item provides access to two other data forms available for use by analysts:

*  Maturity Mix
e Balance Function

The Maturity Mix data form, and additional menu items accessed from that data form,
is discussed in detail in this section. The Balance Function data form is briefly discussed
at the end of this section. For more information, see Balance Function.

Overview

Maturity Mix Assumptions define payment, pricing and repricing activities and other
relevant parameters for generation of new business cash flows in Balance Sheet
Planning. Default maturity mix assumptions can be defined by the Budget
Administrator. The Budget Administrator can optionally allow analysts to view and or
modify default assumptions as desired. Alternatively, the Budget Administrator may
decide not to define default assumptions, and instead require that analysts define their
own assumptions specific to their business.

This section covers analyst usage of the Maturity Mix data form, accessed from the
Financial Plan data form. The Maturity Mix data form is accessed from the Financial
Plan data form by right-clicking on a row in the Financial Plan form, selecting Navigate
to Other Form and then selecting Maturity Mix.

Page Go
123 : abe w|| meiayz v —

Maturity Mix F¥96
Bialance Function Jun ul Aug Sep Oct
Walue | Synchronization Intercompany Accounts and Eiminations Value Value Valus Value Value

Forecasthe

Edit

»
»

Ending Balance Unpriced Account » &
»

Adjust »

Average Balance

Mew Add Balance Insert Comments 10000 10000
EBalance Drivers St e B
Show Change History
New Add Het Rate AddJEdit Documents
Lock]Uniock Cel
New Add Market Rate Spread ockfUniork cells
Aralyze
Mew Aidd Transfer Pricing Spread Mew Ad Hoc Grid
Apply Conkext
[Pricing Drivers 7 (TR

Select Al
Average Account Balance (FE1141) Dl Back to Source

Average Number of Accounts

Awerage Percent Active Accounts

Average Number of Active Accounts

et New Business (FE1342)

Mew Balance Per Account

In the Maturity Mix data form, three rows are generally displayed for each maturity
mix assumption including a node level row, an underlying default row and an
underlying override row. The node level rows are displayed underneath the underlying
‘children’ rows.

If the Budget Administrator has defined default maturity mix assumptions, those
assumptions will be displayed in the Maturity Mix form in rows with descriptions
beginning with Default. If Analysts desire to make changes to the default assumptions,
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or enter assumptions where no defaults have been defined, they enter those values in
the rows with descriptions beginning with Override.

Most dimension members for the point of view dimensions are automatically populated
with the same dimension members selected in the Financial Plan form when the
Maturity Mix form is opened, including selections for:

e Chart of Account
¢ Entity

¢ Currency

e Version

e Strategy

e Scenario

e Custom1

e Custom 2

Typically the first Year dimension member and first Period dimension member
displayed on the Financial Plan data form are automatically displayed as well.

If the first year defined for the Scenario includes historical time periods, the Maturity
Mix data form may default to a historical time period when it is opened. Data for
historical time periods cannot be entered in the form, and the columns are presented on
a read only basis. To enter data in the form, change the period dimension member in the
Period dimension list and click the Go, and the form is refreshed. To enter values for
other combinations of dimension members, select the desired dimension members from
the dimension lists and click the Go button. The screen will then be refreshed.
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[ 10001 : US Treasuries v | [ 1101 : BR 101 Andrews Ave v || sooooz:momentum v || Mo curreney v| [ Woscenaric  w|[ moversion v

Page

| 1000 : BaseMaturityMizSeenario | [ Jan  w| [ Fves v || 1z3:abc I

Mix 1 iz 2 Mix 3 iz 4 Mix 5 iz 6 Mix 7 iz 8 Mix 9 iz 10

Default Mix Percent 75%

Override Mix Percent

[EMix Percent ey

Default Term 1z

Override Term

Override Amortization Term

25%

259
ETerm 12
Default Amortization Term 1z

EAmartization Term 12

Default Averags Market Rate Spread

Override Average Market Rats Spread

SAverage Markst Rate Spread

Default Market Rate Spread

Override Market Rate Spread

EMarket Rate Spread

Default Repricing Frequency

Once the data form is opened and the dimension member selections are made, you can
enter maturity mix assumptions into the Override rows on the data form. After entering
values for the Override rows, click the Planning Save icon to save the assumptions. At
that point, the node level rows are populated with the final maturity mix assumptions
that will be sent to the cash flow engine for processing.

In the preceding screenshot, note that the Year and Period dimension selections are
FY10 and February. The assumptions defined on this page will be applied to new add
balances for the month of February, 2010 when the cash flow engine is processed. Mix
Percent and Term specify what percentages of the new add volume for the period have
what Terms to Maturity. Looking at the node level rows labeled Mix Percent and Term,
the preceding assumptions specify that 30% of the new add volume for February, 2010
will have a term to maturity of 60 months, and 70% of the new add volume for February
will have a term to maturity of 120 months.

Several menu items are accessible from the Maturity Mix data form. To access the menu
items, right click on the data form with your curser over one of the row labels, and the
following menu items specific to Balance Sheet Planning are displayed:

® Copy Across — This function will assist you in completing the maturity mix
assumptions definitions across all future time periods. When you click Copy
Across, a run time prompt screen opens for entry of parameters associated with the
business rule used to copy data:
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/= Runtime Prompts - Windows Internex

BSP_CopyAcross
A
. Flease select the Customi
e | ,.
. please select the Customz
p— | ,.
. Flease select the Period
"Jan” | ,.
.‘-.+ Please select the Currency
"o Currency” | v,
. Flease select the Year
"FY9E" | v,
.‘-.+ Please select the Entity
101" | ,.
. Flease select the Chart of Account
"10001" | v,
=:_?' Flease select the Target Chart of &ccount(s) L8
"10001" | v,
=:_?' Please select the Target Cuskom1(5)
e | ,.
=:_?' Please select the Target Cuskom2(5)
p— | ,.
+ '
Launch Close Create runtime prompt walues File
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You can copy maturity mix assumptions defined on the page to other years,
periods, currencies, entities and chart of account dimension members by selecting
the target dimension members in the respective selectors. Once you have made the
selections of members to be copied to, click Launch to copy the data.

Important: After you have entered maturity mix assumptions for a
period in the data form, be sure to click the Save icon to save the
assumptions before attempting to copy them to other dimension
members. This is a required step, and failure to do so prior to
clicking on Launch will result in the entered data being lost.

e View Assumptions — When this menu item is highlighted, another list of menu
items is displayed:

* View Interest Rate Scenario — Click this menu item to view data for the interest
rate scenario being used for the budget or forecast scenario.

* View Currency Rate Scenario — Click this menu item to view data for the
currency rate scenario being used for the budget or forecast scenario.

* View Economic Indicator Scenario — Click this menu item to view data for the
economic indicator scenario being used for the budget or forecast scenario.

* View Custom Prepayment Model — If a Prepayment Model has been defined
and specified for use with the chart of account dimension member, the
Prepayment Model assumptions can be viewed by clicking on this menu item.

e View Rollover Scenario — This menu item is for future use, as rollover
functionality is not yet available in Balance Sheet Planning.

When clicked, each of these menu items will open another data form displaying

relevant information associated with the scenario and version that you are working
on.
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Balance Function

| 10001 : US Treasuries ~| [ 1101 : BR 101 Andrews Ave v || so0002: Momertum | | N Currency v|| moscenaric % || o version v

Page
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Insert Comments
Supparting Detail
Show Change History
AddfEdit Documents
Lock{Unlock Cells
Analyze

New Ad Hoc Grid
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Select All
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[Elwerage Market Rate Spread

Default Market Rate Spread

Override Market Rate Spread

EMarkst Rate Spread

Default Repricing Frequency
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ERepricing Frequency

Default Rate Cap Life

* Back to Financial Plan — After you have entered all of your maturity mix
assumptions data and copied it to other appropriate dimension members, clicking
on this menu item will take you back to the Financial Plan data form. Once there,
you will need to run the Calculate Option called Extract Maturity Mix Data to copy
the assumption data to where it can be accessed by the cash flow engine. For more
information, see Extract Maturity Mix Data, page 21-30.

Balance Sheet Planning includes functionality used to calculate balancing entries,
income taxes and net income at the legal entity level after analysts have completed
creation of a plan or forecast. If the Budget Administrator has provided an Analyst with
access to this feature, clicking on the Balance Function menu item will open a data form
used to prepare for and run the Balancing process. For more details about the routine,
see Balance Function.

Calculate Options

There are three options available under the Calculate Options menu item accessed
from the Financial Plan data form:

® Extract Maturity Mix Data
e (Calculate
e (Calculate with Partial Solve

To access the menu items, place your curser over a row label on the data form and right
click with your curser. Highlight Calculate Options and the three sub-menu items will
be displayed for selection.
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Analyst Activities - Financial Plan
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Extract Maturity Mix Data
After entering maturity mix data in the Maturity Mix data form, the assumptions
entered must be copied over to metadata tables for use by the cash flow engine prior to
running the engine. Select Extract Maturity Mix Data and a run time prompts screen
will be displayed:
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/= Extract Maturity Mix Data - Windows Internet Explorer |: E| E'
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Calculate

The run time prompts are pre-populated with dimension members reflected on the
Financial Plan data form. To copy assumptions for more than one year, open the Year
dimension selector and select the appropriate years to be extracted. If you want to
change the dimension member selected for any of the other dimensions, open the
appropriate dimension member selector and select the desired value.

After making selections in the run time prompts, if any of the prompts display a red X
next to the dimension member selector icon, click Validate to validate the selections. A
message will appear saying "All the runtime prompt values are valid".

Then click Launch to export the maturity mix data.

After the export is complete, you will be returned to the Financial Plan data form, and a
message will be displayed at the top center of the data form saying the
"BSP_MMexport_Seq was successful”. This confirms the success of the export.

Important: Be sure to run the Export Maturity Mix Data function after
making any changes in the Maturity Mix data form prior to running
Calculate. If you do not run this function, then the resulting cash flows
produced when you run Calculate will not reflect the latest maturity
mix assumptions for the product.

After entry of target balance driver pricing driver data, and after extracting maturity
mix data to copy maturity mix assumptions over to the cash flow engine, you are ready
to generate cash flow data. To do so, select Calculate under Calculate Options on the
Financial Plan data form. A run time prompt screen will be displayed.
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/- Calculate - Windows Internet Explorer : E|[Z|
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Launch Close Create runtime prompk values file

If your budget or forecast time horizon includes multiple future years, be sure to select
all of the future year values for the Year(S) dimension run time prompt.
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To generate cash flows for a single dimension member combination that is reflected on
the Financial Plan data form, the values for Chart of Account, Entity Strategy, Currency,
Scenario, Version, Custom 1, Custom 2 are pre-populated from the Financial Plan form.

To run cash flows for a different combination of dimension members, open the
dimension member selector and select the appropriate members for which cash flows
will be run.

Cash flows can be generated for more than one dimension member combination at a
time by selecting hierarchical node level dimension members for the Chart of Account,
Entity, Strategy, Custom 1, and Custom 2 dimensions in the dimension member
selector. When node level members are selected (node level for entity cannot be
selected), the cash flow engine will be run for all lowest level dimension members
underneath the selected nodes, in a single process execution.

Be sure that the Balance Driver displayed in the run time prompts screen reflects the
driver for which you entered data — this will be either Average Balance (F140), Ending
Balance (F100) or New Add Balance (F340). If the appropriate driver is not reflected,
open the selector next to the driver field and select the correct driver.

Also be sure that the Pricing Driver displayed in the screen reflects the driver for which
you entered data in the Financial Plan form — this will be either New Add Net Rate
(F360) or New Add Market Rate Spread (F376). If the appropriate driver is not reflected,
open the selector next to the driver field and select the correct driver.

Note

¢ If you enter pricing spreads in the Maturity Mix data form, those
spreads will be used when the cash flow engine is run. You should
still select New Add Market Rate Spread (F376) as the pricing
driver in the run time prompt screen.

Balance Driver can only be F340 and not F100 and F140.

* The application always checks for the existence of spread values in
the maturity mix assumptions first, and always uses those when
present. If values exist in maturity mix assumptions and you
subsequently enter values in the New Add Market Rate Spread row
on the Financial Plan data form, the values entered will be ignored
when the engine is run and overwritten with the average spreads
resulting from usage of the maturity mix spread data.

Tip: If you place your curser over the row label on the Financial Plan
form corresponding to the pricing driver you want to use, this driver
will automatically be populated in the run time prompt screen.

After making selections in the run time prompt screen, if any field displays a red X next
to the field, click Validate to validate the selections. A message stating that "All the
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runtime prompt values are valid" will be displayed at the top of the run time prompt
screen.

Then click Launch to run calculations for the account. Calculation time will vary
depending on the number of account calculations being generated. After the
calculations are complete, the financial plan data form will be refreshed with results,
and a message will appear at the top of the form stating that the "BSP_FP_Seq was
successful".

Important: After entering driver data in the Financial Plan data form, be
sure to click the Save icon before launching calculations or changing
paging dimension member values in order to write the values to
Essbase. If you do not do so, the entered data may be lost.

Note: Analysts may process and then re-process the same forecast
items multiple times as using slightly different forecast data or other
modeling assumptions. When data is reprocessed, Essbase is refreshed
with the new results, but Essbase may not be completely cleared of its
prior results if previous simulations have generated runoff under
Accounts that were not generated in subsequent simulations.

For example, if you forecast a Chart of Account that generates
prepayment runoff and then subsequently, first remove your
prepayment assumption and second re-process your forecast, the
re-processed forecast data will not contain any prepayment runoff, but
the original runoff generated by the first simulation will not have been
cleared from Essbase.

To avoid these kinds of issues, it is recommended that you utilize
different Versions for generating current position runoff or new
business forecasts whenever you are fine-tuning modeling assumptions
such as Prepayments, Behaviour Patterns, Economic Indicators,
Transfer Pricing, and Adjustments. When these basic modeling
assumptions are stable, the Accounts generated by your forecast
activity for each Chart of Accounts member will also be stable.

Calculate with Partial Solve
If hierarchical aggregation of cash flow data is desired after generation of results for
lowest level dimension members, the Calculate with Partial Solve Calculation Option
can be used. To do so, select Calculate with Partial Solve under Calculate Options on
the Financial Plan data form. A run time prompt window will be displayed.
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/= Calculate with Partial Solve - Windows Internet Explorer : E|[Z|
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Select the node level dimension members to which you wish to aggregate data after
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running the cash flow engine for hierarchical dimensions, including the Year, Chart of
Account, Entity and Strategy dimensions.

Synchronization

Balance Sheet Planning includes integration with Hyperion Workforce Planning and
Hyperion Capital Asset Planning when either or both of the modules are licensed and
installed in the same application where Balance Sheet Planning is installed.

The Balance Sheet Planning Budget Administrator must define the mapping of
Workforce and/or Capital Asset Planning account dimension members to Balance Sheet
Planning Chart of Account dimension members in order for analysts to be able to run
the integration function and copy the data into the BSP plan type.

Three functions are available to copy the data:

* Synchronize with CAPEX Expense Accts
e Synchronize with CAPEX Balance Accts
* Synchronize with Workforce

To access and run the functions, right click on the Financial Plan data form, highlight
Synchronization and select the function you wish to run from the sub-menu.

Andlyst Actvities - Financial Plan
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Synchronize with CAPEX Expense Accounts

This function will copy non-interest expense account data from the Capital Asset
Planning plan type into the BSP plan type, based on the mapping defined by the Budget
Administrator.

You can run this function after you have generated budget or forecast data in Capital
Asset Planning by selecting the Synchronize with CAPEX Expense Accounts sub-menu
item. A run time prompt window will be displayed, which require entry or selection of
the Year(S) and Period(s) for which the integration should be processed. Make the
selections by opening the selector next to the run time prompt fields.
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- Synchronize with CAPEX - Windows Internet Explorer g@@

Runtime Prompts - BSP_Sync_Capex_Exp

Please select the Year(s)
"Fri0" ™ |2

Please select the Period(s)

: ILvl0Descendants{"rearTotal") .x ;ll

| Close | [ validate |

After making the run time prompt selections, click Validate to validate the selections if
ared Xis displayed for either prompt. A message appears "All the runtime prompt
values are valid". Then click Launch to run the routine and copy the data.

Note: Several of the run time prompts are hidden and do not show up
on the screen, including prompts for the Entity, Strategy, Currency,
Scenario, Version, and Custom 1, and Custom 2 dimensions. The values
for these dimensions are automatically populated from the members
selected on the Financial Plan form when the rule is run.

The routine will copy data for all non-interest expense Chart of Account dimension
members that have corresponding data in the Capital Asset Planning module, based on
the Account to Chart of Account dimension member mapping defined by the Budget
Administrator. After the routine is run, you will be returned to the Financial Plan data
form and a message stating "BSP_Sync_Capex_Exp was successful” will be displayed at
the top of the form.

Synchronize with CAPEX Balance Accounts

This function will copy balance sheet account data from the Capital Asset Planning plan
type into the BSP plan type, based on the mapping defined by the Budget
Administrator.
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You can run this function after you have generated budget or forecast data in Capital
Asset Planning by selecting the Synchronize with CAPEX Balance Accounts sub-menu
item. A run time prompt window will be displayed, which require entry or selection of
the Year(S) and Period(s) for which the integration should be processed. Make the
selections by opening the selector next to the run time prompt fields.

/= Synchronize CAPEX - Windows Internet Fxplorer

Runtime Prompts - BSP_Sync_Capex_Bal

Please salect the vYear(S)

"Fr10” v |2

FPlease select the Period(s)
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| :C|ﬂ-5&: :'i.-'alidate:

After making the run time prompt selections, click Validate to validate the selections if
ared Xis displayed for either prompt. A message appears "All the runtime prompt
values are valid". Then click Launch to run the routine and copy the data.

Note: Several of the run time prompts are hidden and do not show up
on the screen, including prompts for the Entity, Strategy, Currency,
Scenario, Version, Custom 1, and Custom 2 dimensions. The values for
these dimensions are automatically populated from the members
selected on the Financial Plan form when the rule is run.

The routine will copy data for all balance sheet Chart of Account dimension members
that have corresponding data in the Capital Asset Planning module, based on the
Account to Chart of Account dimension member mapping defined by the Budget
Administrator. After the routine is run, you will be returned to the Financial Plan data
form and a message stating "BSP_Sync_Capex_Bal was successful” will be displayed at
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the top of the form.

Synchronize with Workforce
This function will copy non-interest expense account data from the Workforce Planning
plan type into the BSP plan type, based on the mapping defined by the Budget
Administrator.

You can run this function after you have generated budget or forecast data in
Workforce Planning by selecting the Synchronize with Workforce sub-menu item. A
run time prompt window will be displayed, which requires entry or selection of the
Year(S) and Period(s) for which the integration should be processed. Make the
selections by opening the selector next to the run time prompt fields.

= Synchronize with Workforce - Windows Internet Explorer g@@

Runtime Prompts - BSP_Sync_WrkForce

Please select the Year(s)

"Fr10” v |2

Please select the Period(s)
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After making the run time prompt selections, click Validate to validate the selections if
ared X is displayed for either prompt. A message appears "All the runtime prompt
values are valid". Then click Launch to run the routine and copy the data.

Note: Several of the run time prompts are hidden and do not show up
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on the screen, including prompts for the Entity, Strategy, Currency,
Scenario, Version, Custom 1, and Custom 2 dimensions. The values for
these dimensions are automatically populated from the members
selected on the Financial Plan form when the rule is run.

The routine will copy data for non-interest expense Chart of Account dimension
members that have corresponding data in the Workforce Planning module, based on
the Account to Chart of Account dimension member mapping defined by the Budget
Administrator. After the routine is run, you will be returned to the Financial Plan data
form and a message stating "BSP_Sync_WrkForce was successful” will be displayed at
the top of the form.

Automated Fee and Expense Calculations

Prerequisites

When creating a budget or a forecast, certain types of fees and expenses bear a
relationship with projected outstanding balance sheet account balances. Balance Sheet
Planning provides pre-defined data forms and business rules that can be used to
calculate budget or forecast amounts for the following types of fees and expenses:

* Loan Fees
¢ Deposit Service Charges

The functionality provided for planning or forecasting amounts for each of these
categories of fees and expenses is described in this chapter.

* Balance sheet account average balances have been entered or calculated by the cash
flow engine for accounts that will be used in the calculations.

® The Interest Accrual Method must be defined for the corresponding balance sheet
accounts. The method specified for the account is used to annualize period amounts
to derive annualized percentages, and to de-annualize annualized percentages to
derive period amounts.

¢ Chart of Account dimension members representing loans for which fees will be
planned must have the Fee Classification attribute of Loan Fees assigned in
dimension administration. Chart of Account dimension members representing
deposits for which fees will be planned must have the Fee Classification attribute of
Deposit Service Charges assigned in dimension administration.

* Non interest income and non interest expense dimension members must be defined

in the Chart of Accounts dimension. These members will store projected fee and
expense amounts.
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Loan Fees

Note: Loan origination fees do not require definition of separate
members in the chart of accounts dimension. These fees are stored
under the balance sheet account dimension member, in financial
element F900 — Fee Income on Int. Bearing Acct.

Non interest income and fee waiver members must be defined in the Chart of
Accounts dimension. The attributes other loan fees, loan fee waiver for loan, other
deposit service charges, and deposit service charge waiver for deposit should be
assigned.

The loan fees and deposit service charge Chart of Accounts should be mapped to
the non interest income Chart of Account using the data form Non interest income
COA Mapping.

The non interest income Chart of Accounts for loan and deposit should be mapped
to the waiver using the data form Waiver COA Mapping.

There are three types of loan fees that a financial institution typically includes in

creation of a plan or forecast:

Loan Origination Fees - Accounting practices on certain financial instruments (most
commonly mortgage loans) require that loan fees paid by the customer are
recognized in the same way as interest on the loan. In other words, while the
customer pays cash points when the loan is originated, the financial institution
must recognize these points over the life of the loan.

Other Loan Fees — Other types of fees charged do not relate to loan origination
activities and are planned for as non-interest income amounts that are not included
in interest income, such as late charges that are assessed when a customer is late
making a payment.

Loan Fee Waivers — Financial institutions may often refund or waive other loan fees
such as late charges when a customer requests that the fee be waived, in recognition
that the client is a good customer who usually makes required payments on a
timely basis. Such waivers are usually recorded in a separate waiver account so that
waiver activity can be easily monitored by management.

Loan origination fees and other loan fees can be reasonably projected using an approach
where users enter annualized fee percentages that are multiplied by corresponding
balance sheet average balances produced by the Balance Sheet Planning cash flow
engine. Annualized fee percentages entered by users are de-annualized to a period basis

to calculate the period amounts. Alternatively, users can enter dollar amounts directly.

If users enter data in this manner, Balance Sheet Planning will calculate and store
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resulting annualized fee percentages in the database.

Loan fee waivers can be planned for by entering a planned percentage of other loan fee
income amounts that will be refunded or waived. The calculated amounts for other loan

fees are multiplied by percentages entered for each future period and multiplied by
minus one to derive loan fee waiver amounts.

Working With the Loan Fee Data Forms

There are two predefined data forms provided with the Balance Sheet Planning
application for use in planning for loan fees:

* Loan Fees — This data form is used to plan for loan fees on a monthly basis.

¢ Loan Fee Annual - This data form is used to plan for loan fees on an annual basis

Loan Fee Data Form

You can generate and work with the loan fees on a period basis by using the Loan Fee

data form. To access the data form used to plan the loan fees on a monthly basis, go to
the BSP Folder, Analyst Activities, click on Loan Fees.
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This will open the Enter Data — Loan Fees data form.
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Select the Entity, Currency, Scenario, Version, Strategy, Year, Custom 1 and Custom 2
dimension members you want to work with and click Go, and the screen will refresh.

You can generate loan fee projections by entering percentages in the data form and
letting the system calculate the corresponding amounts:

* Loan Origination Fees — Enter annual percentages in the Origination Fee Income
Percentage section of the data form. The percentages will be de-annualized to a
period basis using the accrual basis defined for the balance sheet product, which is
then used to calculate fee amounts.

* Non Interest Income Fees — Enter annual percentages in the Non Interest Fee
Percentage section of the data form. The percentages will be de-annualized to a
period basis using the accrual basis defined for the balance sheet product, which is
then used to calculate fee amounts.

* Fee Waivers — Enter percentages in the Fee Waiver Percentage section of the data
form. The percentages entered will be multiplied by the period non interest income
fee amounts to calculate waiver amounts. Percentages are applied as entered in the
data form.

® Percentages must be entered, and fees and fee waivers calculated
for one balance sheet chart of account dimension member at a time.

¢ Alternatively, you can enter loan fee and fee waiver amounts
directly in the data form, and let the application calculate the
associated fee and waiver percentages.
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Click Calculate Loan Fee, and a runtime prompts window will open:

/= Calculate Loan Fees - Windows Internet Explorer

BSP_FeeCalc

.‘-_-+ Plzase seleck the Chart OF Accounk

"10011" | v,

w.  Please seleck the Currency

"GER" | v,

us  Please select the Entity

"1 00000200" | v,

2% Please select the Perind(s)

| |,
.‘-.-+ Plzase seleck the Scenario
|"Budget" | ki,
.7 Please select the Strateqy
"S00005" | v,
.‘-.-+ Plzase seleck the Version
"Bl YWersion_1" | k.,
.‘-.-+ Please seleck the Year
13 | #.
Launch Close Create runtime prompt values file

Click Submit to generate the fee and fee waiver amounts. Repeat the process for each
balance sheet account that will have related fee income and fee waiver activity. The
following screen shot shows sample calculation results after running the business rule
for one balance sheet account.
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Loan Fee Annual Data Form

The data form supports the collection of origination fees, non interest loan fee income
and fee waiver percentages on an annual basis, and will calculate annual amounts and
distribute those values across underlying periods based on the accrual basis defined for
each balance sheet account. To access the data form used to plan the loan fees on yearly
basis, go to the BSP Folder, Analyst Activities, click on Loan Fees Annual.

Folders

Form Description Tnstructions
Deposik Service Charge Annual Plan Deposit Service Charges - Annual Basis View
=Iep Forms Depost: Service Charges Flan Depost Service Charges - Monthly Basis view
2 werkfarce Financial Plan Analysts enter driver data and launchiview calculation resuls view
9 Capital Flan Loan Fees - Annusl Basis =
e Loan Fees Plan Loan Fees - Morkhly Basis view
) administrator Acthities
9 Analyst Activities

Forms in Anslyst Activties

[ Depesit Service Charge Annual
[ Depost: Service Charges

] Financial Plan

[ Loan Fee Annual

[ Loan Fees.

This will open the Enter Data — Loan Fees Annual data form.
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Analyst Activities - Loan Fee Annual
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Auto Loans Loan Fees

Horne Improvement Loans |Loan Fees

Ling of Credit Loan Fees
Fo05; Origination Fee Income Percentage
Comml Leans-Fixed Loan Fees
Comml Loans-ARM Loan Fees
Canstruction Loans Loan Fees
Auto Loans Loan Fees B

Home Improvement Loans |Loan Fess

Line of Credit Loan Fees
F906:Mon Interest Fee Percentage

Comml Laans-Fixed Loan Fees

Comml Loans-ARM Loan Fees

Canstruction Loans Loan Fees

Termp_Prod Other Loan Fees
F907:Fee Waiver Percentage wault Cash Other Loan Fees

Select the Entity, Currency, Scenario, Version, Strategy, Year, Custom 1 and Custom 2
dimension members you want to work with and click Go, and the screen will refresh.

You can generate loan fee projections by entering percentages in the data form and
letting the system calculate the corresponding amounts:

® Loan Origination Fees — Enter annualized percentages in the Origination Fee
Income Percentage section of the data form.

* Non Interest Income Fees — Enter annualized percentages in the Non Interest Fee
Percentage section of the data form.

* Loan Fee Waivers — Enter percentages in the Fee Waiver Percentage section of the
data form.

® Percentages must be entered, and fees and fee waivers calculated
for one balance sheet chart of account dimension member at a time.

e Alternatively, you can enter loan fee and fee waiver amounts
directly in the data form, and let the application calculate the
associated fee and waiver percentages.

Click Save, and a runtime prompts window will open:
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/- Runtime Prompts - Windows Internet Explorer,
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Select the appropriate dimension members to be processed using the selector control
next to each dimension. Click Submit to generate the fee and fee waiver amounts.
Repeat the process for each balance sheet account that will have related fee income and
fee waiver activity.
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Working With the Deposit Service Charge Data Forms

There are two predefined data forms provided with the Balance Sheet Planning
application for use in planning for deposit service charges:

* Deposit Service Charges — This data form is used to plan for deposit service charges
and waivers on a monthly basis.

¢ Deposit Service Charge Annual — This data form is used to plan for deposit service
charges and waivers on an annual basis.

The data forms provided for generation of service charges on deposit accounts
generally function in the same way as the loan fee data forms. However, whereas the
loan fee data forms provide the ability to calculate loan origination fees that are
included in net interest margin, the data forms provided for generation of deposit
service charges will only calculate amounts recorded as non-interest income in the
profit and loss statement. This is the only difference between the deposit service charge
data forms and the loan fee data forms. Follow the earlier instructions for working with
the loan fee data forms to generate results for deposit service charges.
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Predefined Business Rules & Sequences

Overview

The Balance Sheet Planning application includes business rules and sequences
(groupings of business rules) that have been predefined and are included at installation.

The business rules perform various calculations and functions available within the

application. This appendix lists the business rules, sequences, descriptions and

definitions for each rule delivered with the application.

Business Rules

1.

BSP_Product_Instrument

Description — This business rule executes a database function which populates
product instrument mappings into a database table.

FIX("No Year","No Scenario","No Version","No Entity","No
Strategy", "BegBalance", "No Currency","No Financial Element");
VAR return value;

"No Attribute Value"

(
return value = @JFunc 3 ("FSI_ PROD INST MAPPING", §DBSERVERNAME,
@NumToStr (&PORTNO) , &SID, &USERNAME, & PASSWORD, [BatchID]) ;

)
ENDFIX;

BSP_SmartList_Sync

Description — This business rule executes a java function which updates SmartList
xmls.
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FIX("No Year","No Scenario","No Version","No Entity", "No

Strategy", "BegBalance", "No Currency","No Financial Element");

VAR return value;

"No Attribute Value"

(

return value =

@JSmartList Sync (&DBSERVERNAME, @NumToStr (&§PORTNO) , §SID, &USERNAME, &PA
SSWORD, &ESSUSER, &LCMDirName) ;

)

ENDFIX;

3. BSP_HierDim_Sync

Description — This business rule executes a java function which populates
Hierarchical dimensions into FSDM.

FIX("No Year","No Scenario","No Version","No Entity", "No

Strategy", "BegBalance", "No Currency","No Financial Element");

VAR return value;

"No Attribute Value"

(

return value =

@JHierDim Sync (&§DBSERVERNAME, @NumToStr (&§PORTNO) , &SID, &§USERNAME, &PASS
WORD, &ESSUSER, &LCMDirName) ;

)

ENDFIX;

4. BSP_Flat_StdDim_Sync

Description — This business rule executes a java function which populates standard
dimensions into FSDM.

FIX("No Year","No Scenario","No Version","No Entity","No

Strategy", "BegBalance", "No Currency","No Financial Element");

VAR return value;

"No Attribute Value"

(

return value =

@JFlatHier (&§DBSERVERNAME, @NumToStr (&§PORTNO) , &SID, §USERNAME, § PASSWORD
, &ESSUSER, &LCMDirName, @NumToStr (0), "Plan Type");

)

ENDFIX;

5. BSP_Flat_CustDim_Sync

Description — This business rule executes a java function which updates custom
dimension xmls.

FIX("No Year","No Scenario","No Version","No Entity", "No

Strategy", "BegBalance", "No Currency","No Financial Element");

VAR return value;

"No Attribute Value"

(

return value =

@QJFlatHier (§DBSERVERNAME, @NumToStr (&PORTNO) , &SID, §USERNAME, & PASSWORD
, &ESSUSER, &LCMDirName, @NumToStr (1), "Plan Type");

)

ENDFIX;
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BSP_Adjust_by_Amt

Description — This business rule is an input tool used to increase or decrease
existing values by the value input.

SET UPDATECALC OFF;
SET CREATENONMISSINGBLK ON;

FIX ([BSP_Entity S], [BSP Currency S], [BSP COA S],
[BSP_Scenario_S], [BSP Strategy S], [BSP Version S], [BSP Year S],
@LIST ([BSP_Period Start]:[BSP Period End]),"No Attribute Value")

/* Selected Account Member from Run-Time Prompt*/
[BSP _Account TE]
(

/* Calculate Values for Ending Balance, Average Balance and New Add
Balance */
IF(QISMBR ("F100","F140","F340"))
[BSP_Account TE] + [BSP_Input Value];
ENDIF;

/* Calculate Values for New Add Market Rate and Net New Market Rate
Spread */
IF (QISMBR("F360","F376"))
[BSP_Account TE] + ([BSP_Input_Value]/lOO);
ENDIF;

/*Populate the selected method to the ForecastMethod member of
Period Dimension*/

"ForecastMethod" = 6;

)

ENDFIX

FIX ([BSP_Entity S], [BSP Currency S], [BSP_COA S],
[BSP_Scenario S], [BSP Strategy S], [BSP Version S], [BSP Year S],

"No Attribute Value™)
CALC DIM(Period);
ENDFIX

BSP_Adjust_by_Percent

Description — This business rule is an input tool used to increase or decrease current
values on a percentage basis by the value input.
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SET UPDATECALC OFF;
SET CREATENONMISSINGBLK ONj;

FIX ([BSP_Entity S], [BSP _Currency S], [BSP COA SI,
[BSP _Scenario S], [BSP Strategy S], [BSP Version S], [BSP_Year S],
@LIST ([BSP_Period Start]:[BSP_Period End]),"No Attribute Value")

/* Selected Account Member from Run-Time Prompt*/
[BSP Account TE]
(

/*Calculate values for Ending Balance, Average Balance, New Add
Balance, New Add Net Rate and Net New Market Rate Spread*/

[BSP_Account TE] * (1 + ([BSP_Prct Inc]l));

/*Populate the selected method to the ForecastMethod member of
Period Dimension*/

"ForecastMethod" = 7;

)

ENDFIX

FIX ([BSP_Entity S], [BSP Currency S], [BSP COA S],
[BSP_Scenario_S], [BSP Strategy S], [BSP Version S], [BSP Year S],

"No Attribute Value™)
CALC DIM(Period);
ENDFIX

8. BSP_Annualize YTD

Description — This business rule is an input tool that annualizes year-to-date values
for future time periods remaining in the current year, as designated by the Forecast
as-of-date.
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SET UPDATECALC OFF;
SET CREATENONMISSINGBLK ONj;

FIX([BSP_COA S], [BSP_Entity S], [BSP_Currency S], [BSP Scenario S],
[BSP Version S], [BSP_Strategy S], [BSP_Year S],

@LIST (@NextMnth ([BSP_Period Annualize]) :&EndPeriod),"No Attribute
Value")

/*These local variables are used in further calculations.
Note:Global Variables cannot be used directly in calculations*/
VAR Period Diff;

VAR Period 31;

VAR Period 30;

VAR Period 28;

VAR Period Sum;

VAR YTD Sum;

VAR pp;

/* Selected Account Member from Run-Time Prompt*/
[BSP_Acct Annual]
(
/*Calculate Values for Ending Balance*/
IF(QISMBR ("F100"™))
@PRIOR([BSP Acct Annuall);
ENDIF;

/*Calculate Values for Average Balance*/

IF (Q@ISMBR("F140"))

@AVGRANGE (SKIPNONE, [BSP Acct Annual], @LIST(&StartPeriod:
[BSP_Period Annualize]));

ENDIF;

/*Calculate Values for New Add Balance, New Add Net Rate and Net New
Market Rate Spread*/
IF(QISMBR ("F340","F360","F376"))

/*Count Number of Periods having 31, 30 and 28 days with Actual
datax/

Period73l=@COUNT(SKIPNONE,@REMOVE(@UDA(PeriOd,"31"),@LIST(@NeXtMnth(
[BSP_Period Annualize]): &EndPeriod)));

Period_30:@COUNT(SKIPNONE,@REMOVE(@UDA(PeriOd,"30"),@LIST(@NextMnth(
[BSP_Period Annualize]): &EndPeriod)));

Period728=@COUNT(SKIPNONE,@REMOVE(@UDA(PeriOd,"28"),@LIST(@NeXtMnth(
[BSP_Period Annualize]): &EndPeriod)));

/*Count Number of Forecast Periods*/

Period Diff=QCOUNT (SKIPNONE,@LIST (@NextMnth ([BSP Period Annualize]):
&EndPeriod)) ;

/*Calculate Number of Days in monthly Actual Periods*/
Period Sum = Period 31*31 + Period 30*30 + Period 28%28;

/*Calculate Sum of monthly Actual Period Values*/
YTD Sum=@SUMRANGE ( [BSP_Acct Annual], QGLIST (&StartPeriod:
[BSP_Period Annualize]));

/*Calculate Final Value to be populated for each Forecast Period*/
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(((YTD_Sum/Period Sum) *365)-YTD Sum)/Period Diff;
ENDIF;

/*Populate the selected method to the ForecastMethod member of
Period Dimension*/
"ForecastMethod" = 3;

)
ENDFIX

FIX ([BSP_Entity S], [BSP Currency S], [BSP COA S],
[BSP_Scenario S], [BSP Strategy S], [BSP Version S], [BSP Year S],
"No Attribute Value™)

CALC DIM(Period);

ENDFIX

9. BSP_Calculate_Current_Business

Description — This business rule executes a java function to call cash flow engine for
Current Business data processing.

A-6 Oracle Financial Services Balance Sheet Planning (OFSBSP) User Guide



10.

11.

FIX (@RELATIVE ([BSP COA S],0),@RELATIVE ([BSP_Entity S1,0), [BSP_Curren
cy S],@RELATIVE ([BSP_Strategy S],0), [BSP_Scenario S], [BSP Version S]
, [BSP_Year CB], [BSP_Period All]);

VAR Return Status = 100;

"No Attribute Value"

(

Return Status = QJCFE (
"PR FINANCIAL PLAN",
"FN_BSP PROCESSING",
&DBSERVERNAME,
@NumToStr (&§PORTNO) ,
&SID,

&USERNAME,

&PASSWORD,

@NAME ([BSP_COA S]),
@NAME([BSP_Entity_S]),
@NAME ( [BSP_Currency S]),

@NAME ( [BSP_Strategy S]),
([ 1)
([ )

@NAME ( [BSP_Scenario S]),
@NAME ( [BSP_Version S]),
IIC"’

@NAME ("F340"),
@NAME ("F376"),
"ofsrm",
"OFSRM",
"TASK1",
"ADMIN",
"BSP",
"PR_RES DET IMPORT",
&ESSUSER,
&ESSPWD,
&SERVERNAME,
&APPLICATION,
&CubeName,
"impCBCFEF",
"impCBCF.msh"
)

ENDFIX;

BSP_CFE_Security_File_Gen

Description — This business rule executes a java function to generate Security file
required for Cash Flow Engine.

FIX("No Year","No Scenario","No Version","No Entity","No
Strategy", "BegBalance", "No Currency","No Financial Element");
VAR return value;

"No Attribute Value"

(
return value = @JGenSecFile (&§USERNAME, &SID, §PASSWORD, &APPLICATION) ;

)
ENDFIX;

BSP_Consolidate

Description — This business rule is used to run consolidation on the Hierarchical
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Dimensions, Chart of Account, Entity and Strategy.

SET CREATENONMISSINGBLK ON;

FIX([BSP Currency S], [BSP_Scenario_ S], [BSP_Version S], [BSP_Year],"No

Attribute Value","F340","F100","F140","F360","F376")
@IDESCENDANTS ( [BSP_COA S]);

@IDESCENDANTS ([BSP_Entity S]);
@IDESCENDANTS ([BSP_Strategy S]);
@IDESCENDANTS ("Period") ;

ENDFIX

12. BSP_CopyAcross

Description — This business rule is used to copy Maturity Mix data to the defined
Target Dimension members.

/*
FIX([Rates Strategy S], [Rates Version S], [Rates Assumption S], [Rates
_Scenario_S],"No Term Points","No FE - Rates",@Descendants ("Mix
Breakout"), @Descendants ("RateElement"))

*/

FIX([Rates Strategy S], [Rates Version S], [Rates Assumption S],"No FE
- Rates","No Term Points",@Descendants ("Mix
Breakout"),@Descendants ("RateElement"), [Rates Year Targ], [Rates Peri
od Targ], [Rates_Entity Targ], [Rates Currency Targ], [Rates COA Targ])
/*

DATACOPY

[Rates Year S]->[Rates Period S]->[Rates COA S]->[Rates Entity S]->|
Rates Currency S] TO
[Rates_Year_Targ]—>[Rates_Period_Targ]—>[Rates_COA_Targ]—>[Rates_Ent
ity Targ]->[Rates Currency Targ];

*/

[Rates Scenario S]=[Rates Year S]->[Rates Period S]->[Rates COA S]->
[Rates Entity S]->[Rates Currency S]->[Rates Scenario S];

ENDFIX

13. BSP_Replace_Target_Input

Description — This business rule is an input tool used to copy the value input to
selected target destinations.
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14.

SET UPDATECALC OFF;
SET CREATENONMISSINGBLK ONj;

FIX ([BSP_Entity S], [BSP _Currency S], [BSP COA SI,
[BSP Scenario S], [BSP Strategy S], [BSP Version S], [BSP_Year S],
@LIST ([BSP_Period Start]:[BSP_Period End]),"No Attribute Value")

/* Selected Account Member from Run-Time Prompt*/
[BSP Account TE]
(

/* Replace Target Value with Input Value for Ending Balance, Average
Balance and New Add Balance */
IF(@ISMBR("F100","F140","F340"))
[BSP_Input Value];
ENDIF;

/* Replace Target Value with Input Value for New Add Market Rate and
Net New Market Rate Spread */

IF (QISMBR("F360","F376"))

([BSP_Input Value]/100);

ENDIF;

/*Populate the selected method to the ForecastMethod member of
Period Dimension*/

"ForecastMethod" = 10;

)

ENDFIX

FIX ([BSP _Entity S], [BSP Currency S], [BSP_COA S],
[BSP_Scenario_S], [BSP Strategy S], [BSP Version S], [BSP Year S],
"No Attribute Value™)

CALC DIM(Period);

ENDFIX

BSP_RunBalancing

Description — This business rule is used to run the Balance Function.
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SET UpdateCALC Off;
SET CREATENONMISSINGBLK ON;

VAR IR RE Var;

VAR IR Assump Var;

VAR Rate Var;

VAR Yearpart,Numdays;

Array

Accr day[Period]={1,31,28,31,1,30,31,30,1,31,31,30,1,31,30,31};
Array Accr lp[Period]={1,31,29,31,1,30,31,30,1,31,31,30,1,31,30,31};

/*Variable to capture Accrual Basis Entry Number in the Smart List
selected against each Chart of Account*/

VAR Accr_Var;

/*Variable to capture Accrual value associated to Entry Number in
the Smart List selected against each Chart of Account*/

VAR Accr Val;

FIX([BSP Year S],QLIST([BSP Period Start]:[BSP Period End]), [BSP Str
ategy S], [BSP_Currency S], [BSP_Scenario_S], [BSP Version S], [BSP_Enti
ty S1,[BSP_COA S])

/* The following Balance Financial Elements are aggregated from the
BSP Plan Type*/

/*Calculate B5305: Interest Income*/
"B5305" =
@SUMRANGE("F420",@REMOVE(@ATTRIBUTE("AssetS"),[Core_COA_Asset]));

/*Calculate B5307: Fee Interest on Interest Bearing Accounts*/
"B5307" =
@SUMRANGE ("F900", @REMOVE (@GATTRIBUTE ("Assets"), [Core COA Asset]));

/*Calculate B5160: Tax Exempt Adjustment*/
"B5160" =
@SUMRANGE ("F910", @REMOVE (@QATTRIBUTE ("Assets"), [Core COA TaxExAdj]));

/*Calculate B5308: Other Income Adjustment*/
"B5308" =
@SUMRANGE ("F920", @REMOVE (@QATTRIBUTE ("Assets"), [Core COA Asset]));

/*Calculate B5400: Ending Assets*/
"B5400" =
@SUMRANGE ("F100", @REMOVE (@ATTRIBUTE ("Assets"), [Core COA Asset]));

/*Calculate B5300: Average Asset:Pre-balancing*/
"B5300" =
@SUMRANGE ("F140", @REMOVE (@ATTRIBUTE ("Assets"), [Core COA Asset]));

/*Calculate B5315: Interest Expense*/

"B5315" =

@SUMRANGE ("F420", @REMOVE (@ATTRIBUTE ("Liability"), [Core COA Liability
1)

/*Calculate B5317: Other Interest Expense Adjustments*/
"B5317" =

@SUMRANGE ("F920", @REMOVE (GATTRIBUTE ("Liability"), [Core COA Liability
1)

/*Calculate B5410: Ending Liability*/
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"B5410" =
@SUMRANGE ("F100", @REMOVE (@QATTRIBUTE ("Liability"), [Core COA Liability
1))

/*Calculate B5310: Average Liability:Pre-balancing*/

"B5310" =

@SUMRANGE ("F140", @REMOVE (@ATTRIBUTE ("Liability"), [Core COA Liability
1)

/*Calculate B5420: Ending Equity*/
"B5420" =
@SUMRANGE ("F100", @REMOVE (QATTRIBUTE ("Equity"), [Core COA Equity]));

/*Calculate B5320: Average Equity:Pre-balancing*/
"B5320" =
@SUMRANGE ("F140", @REMOVE (QATTRIBUTE ("Equity"), [Core COA Equity]));

/*Calculate B5500: Direct Non Interest Income*/
"B5500" = @SUMRANGE ("F455", @REMOVE (@ATTRIBUTE ("Direct Non Interest
Income"), [Core COA Asset]));

/*Calculate B5520: Allocated Non Interest Income*/
"B5520" = @SUMRANGE ("F455", @REMOVE (RATTRIBUTE ("Allocated Non
Interest Income"), [Core COA Asset]));

/*Calculate B5510: Direct Non Interest Expense*/
"B5510" = @SUMRANGE ("F457", @REMOVE (@ATTRIBUTE ("Direct Non Interest
Expense"), [Core COA Liabilityl)):;

/*Calculate B5530: Allocated Non Interest Expense*/
"B5530" = @SUMRANGE ("F457", @REMOVE (@ATTRIBUTE ("Allocated Non
Interest Expense"), [Core COA Liabilityl));

/*Calculate the following Balance Financial Element in the Core Plan
Type*/

/*Calculate B5540: Total Income (Allocated and Direct) */

B5540 = @SuM( "B5305", "B5307", "B5308", "B5500", "B5520");

/*Calculate B5550: Total Expense (Allocated and Direct)*/
B5550 =B5315 + B5317 + B5510 + B5530;

/*Calculate B5560: Net Income Before Taxes*/
B5560 = B5540 - B5550;

/*Calculate B5100: State Tax: Pre-balancing*/
B5100 = (B5560 * B5200) / 100;

/*Calculate B5250: Net Tax Rate*/
B5250 = ((B5210 / 100) + (B5200 / 100) - ((B5210 / 100) * (B5200
/100))) * 100;

/*Calculate B5140: IT:Pre-balancing,Pre-State Taxes*/
B5140 = ((B5560 * B5250) + (B5210 * B5160)) / 100;

/*Calculate B5120: Federal Taxes: Pre-balancing*/
B5120 = B5140 - B5100;

/*Calculate B5570: Net Income After Taxes: Pre-balancing*/
B5570 = B5560 - B5100 - B5120;

/*Calculate B5580: Balancing Equity :Pre-balancing*/
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/*Note: For first period, the value is taken as zero*/
"B5580"

(
IF (QCURRMBR (PERIOD)==&StartPeriod) O0;

ELSE

/*

@PRIOR(B5850) + (0.5 * (B5570 - B5230));

*/

("B5850"->"Feb") + (0.5 * (B5570 - B5230));
ENDIF;

)

/*Calculate B5590: Balancing Amount*/
B5590=B5300-B5310-B5320- B5580;

/*Pick Asset/Liability Transfer Rate based on Balancing Amount */
"B5610"

(
IF ("B5590" < 0)

IR RE Var = @XREF(_RevCube ,"Transfer Rate Int Rate

Code", [Core COA Asset],"No Financial Element","No Currency", "No
Entity", "BegBalance", "No Scenario","No Strategy","No Version", "No
Year") ;

IR Assump Var=@XREF (_RevCube ,"IR Scenario","No Financial
Element", "No Currency","No Entity", "BegBalance","No Strategy", "No
Version", "No Year");

Rate Var = @XREF( PnlCube ,"No FE - Rates","No Mix

Breakout", @NumtoStr (IR _Assump Var), @NumtoStr (IR RE Var),"1 M","No
Currency","100000"™,"No Entity");

"B5610" = Rate Var;

ELSE

IR RE Var = @XREF( RevCube ,"Transfer Rate Int Rate

Code", [Core COA Liability],"No Financial Element", "No Currency", "No
Entity", "BegBalance", "No Scenario","No Strategy","No Version", "No
Year");

IR Assump Var=@XREF (_RevCube ,"IR Scenario","No Financial
Element", "No Currency","No Entity", "BegBalance","No Strategy", "No
Version", "No Year");

Rate Var = @XREF(_PnlCube ,"No FE - Rates","No Mix

Breakout", @NumtoStr (IR Assump Var),@NumtoStr (IR RE Var),"1 M","No
Currency","100000","No Entity");

"B5610" = Rate Var;

ENDIF;

)

/*Pick Asset/Liability Market Rate based on Balancing Amount */
"B5615"

(
IF ("B5590" < 0)

IR RE Var = @XREF(_RevCube ,"Market Rate Int Rate

Code", [Core COA Asset],"No Financial Element","No Currency", "No
Entity", "BegBalance", "No Scenario","No Strategy","No Version", "No
Year") ;

IR Assump Var=@XREF (_RevCube ,"IR Scenario","No Financial
Element", "No Currency","No Entity", "BegBalance","No Strategy", "No
Version", "No Year");

Rate Var = (@XREF( PnlCube ,"No FE - Rates","No Mix

A-12 Oracle Financial Services Balance Sheet Planning (OFSBSP) User Guide



Breakout", @NumtoStr (IR Assump Var), @NumtoStr (IR RE Var),"1 M","No
Currency","100000", "No Entity");

"B5615" = Rate Var;

ELSE

IR RE Var = @XREF(_RevCube ,"Market Rate Int Rate

Code", [Core COA Liability],"No Financial Element","No Currency", "No
Entity", "BegBalance", "No Scenario","No Strategy","No Version", "No
Year") ;

IR Assump Var=@XREF (_RevCube ,"IR Scenario","No Financial
Element", "No Currency","No Entity", "BegBalance","No Strategy", "No
Version", "No Year");

Rate Var = (@XREF( PnlCube ,"No FE - Rates","No Mix

Breakout", @NumtoStr (IR _Assump Var), @NumtoStr (IR RE Var),"1 M","No
Currency","100000", "No Entity");

"B5615" = Rate Var;

ENDIF;

)

/* Spread */
"B5600"

(
IF("B5590" < 0)

"B5600" = "No FE - Core" -> [Core Entity Asset] ->[Core COA Asset];
ELSE

"B5600" = "No FE - Core" -> [Core Entity Liability]
->[Core COA Liability];

ENDIEF;

)

/*Pick Equity Spot Transfer Rate*/

"B5787"

(

IR RE Var = @XREF( RevCube ,"Transfer Rate Int Rate

Code", [Core COA Equity],"No Financial Element","No Currency", "No
Entity", "BegBalance", "No Scenario","No Strategy",'"No Version", "No
Year");

IR Assump Var=@XREF (_RevCube ,"IR Scenario","No Financial
Element", "No Currency","No Entity", "BegBalance","No Strategy", "No
Version","No Year");

Rate Var = @XREF(_PnlCube ,"No FE - Rates","No Mix

Breakout", @NumtoStr (IR Assump Var),@NumtoStr (IR RE Var),"1 M","No
Currency","100000","No Entity");

"B5787" = Rate Var;

)

/* Calculate B5620: Interest Rate*/
B5620 = B5615 + B5600;

/*Calculate B5700: Balancing Asset Average*/

"B5700"

(

/*Accr Var is used to capture value selected in the Chart of Account
Characteristics Form for the Attribute Value Dimension Member named
Interest Accrual Method*/

Accr_Var=Q@XREF (_RevCube ,"Interest Accrual Method","No Financial
Element", "No Strategy","No Scenario","No Version","No Entity", "No
Currency", "BegBalance", "No Year", [Core COA Asset]);

/* Incorporate leap year logic to identify number of days in the
year */
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Yearpart=0@StringToNum (@SubString (@NAME ( [BSP Year S]),2));
if (Q@REMAINDER (Yearpart/4)==0) Numdays=366;

else Numdays=365;

endif;

/*Based on the Interest Accrual Method entry number/ name selected
in the Chart of Account Characteristics Data form, the Annualization
Factor is calculated in Accr_Val Variable*/
IF (Numdays==365)
IF (Accr_Var==1) Accr Val=30/360;
ELSEIF (Accr Var==2) Accr Val=Accr day/360;
ELSEIF (Accr Var==3) Accr_ Val=Accr day/Numdays;
ELSEIF (Accr Var==4) Accr Val=30/365;
ELSEIF (Accr Var==5) Accr Val=30/Numdays;
(
(

ELSEIF (Accr Var==6) Accr Val=Accr day/365;
ELSEIF (Accr Var==7) Accr Val=22/252;
ENDIF;
ELSE
IF (Accr Var==1) Accr Val=30/360;
ELSEIF (Accr Var==2) Accr_ Val=Accr 1p/360;
ELSEIF (Accr Var==3) Accr_ Val=Accr lp/Numdays;
ELSEIF (Accr Var==4) Accr Val=30/365;
ELSEIF (Accr Var==5) Accr Val=30/Numdays;
ELSEIF (Accr Var==6) Accr Val=Accr 1p/365;
ELSEIF (Accr Var==7) Accr Val=22/252;
ENDIF;
ENDIF;

IF ("B5590" >= 0)

0;

ELSE

B5590 / (1- (0.5 * ((B5620 / 100) * Accr Val) * (1-(B5250 / 100))))
* —71;

ENDIF;

)

/*Calculate B5710: Balancing Asset Charge*/

"B5710"

(

/*Accr Var is used to capture value selected in the Chart of Account
Characteristics Form for the Attribute Value Dimension Member named
Interest Accrual Method*/

Accr_Var=@XREF (_RevCube_ ,"Interest Accrual Method","No Financial
Element", "No Strategy","No Scenario","No Version","No Entity", "No
Currency", "BegBalance", "No Year", [Core COA Asset]);

/* Incorporate leap year logic to identify number of days in the

year */
Yearpart=0@StringToNum (@SubString (@NAME ( [BSP Year S]),2));
if (@REMAINDER (Yearpart/4)==0) Numdays=366;

else Numdays=365;

endif;

/*Based on the Interest Accrual Method entry number/ name selected
in the Chart of Account Characteristics Data form, the Annualization
Factor is calculated in Accr_Val Variable*/
IF (Numdays==365)

IF (Accr_Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr Val=Accr day/360;

ELSEIF (Accr Var==3) Accr_ Val=Accr day/Numdays;

ELSEIF (Accr Var==4) Accr Val=30/365;
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ELSEIF (Accr Var==5) Accr Val=30/Numdays;
ELSEIF (Accr_Var==6) Accr Val=Accr day/365;

ELSEIF (Accr Var==7) Accr Val=22/252;

ENDIF;
ELSE

IF (Accr_Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr Val=Accr 1p/360;
ELSEIF (Accr Var==3) Accr Val=Accr lp/Numdays;

(
ELSEIF (Accr Var==4) Accr Val=30/365;
ELSEIF (Accr Var==5) Accr Val=30/Numdays;
(
(

ELSEIF (Accr Var==6) Accr Val=Accr 1p/365;
ELSEIF (Accr Var==7) Accr Val=22/252;
ENDIF;

ENDIF;

B5700 * (B5610 / 100) * Accr Val;
)

/*Calculate B5720: Balancing Asset Interest*/

"B5720"

(

/*Accr Var is used to capture value selected in the Chart of Account
Characteristics Form for the Attribute Value Dimension Member named
Interest Accrual Method*/

Accr_Var=Q@XREF (_RevCube ,"Interest Accrual Method","No Financial
Element", "No Strategy","No Scenario","No Version","No Entity", "No
Currency", "BegBalance", "No Year", [Core COA Asset]);

/* Incorporate leap year logic to identify number of days in the
year */
Yearpart=@StringToNum (@SubString (@NAME ( [BSP Year S]),2));

if (QREMAINDER (Yearpart/4)==0) Numdays=366;

else Numdays=365;

endif;

/*Based on the Interest Accrual Method entry number/ name selected
in the Chart of Account Characteristics Data form, the Annualization
Factor is calculated in Accr Val Variable*/
IF (Numdays==365)

IF (Accr Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr_ Val=Accr day/360;

ELSEIF (Accr Var==3) Accr Val=Accr day/Numdays;
ELSEIF (Accr Var==4) Accr_ Val=30/365;

ELSEIF (Accr Var==5) Accr Val=30/Numdays;
ELSEIF (Accr Var==6) Accr_ Val=Accr day/365;
ELSEIF (Accr Var==7) Accr Val=22/252;

ENDIF;
ELSE

IF (Accr_Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr Val=Accr 1lp/360;
ELSEIF (Accr Var==3) Accr Val=Accr lp/Numdays;
ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr Var==5) Accr Val=30/Numdays;
ELSEIF (Accr Var==6) Accr_Val:Accr_lp/365;
ELSEIF (Accr Var==7) Accr Val=22/252;

ENDIF;
ENDIF;

IF ("B5590" >0)
0;
ELSE
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B5700 * (B5620 / 100) * Accr Val;
ENDIF;
)

/*Calculate B5730: Balancing Liability Average*/

"B5730"

(

/*Accr_Var is used to capture value selected in the Chart of Account
Characteristics Form for the Attribute Value Dimension Member named
Interest Accrual Method*/

Accr Var=@XREF ( RevCube ,"Interest Accrual Method","No Financial
Element", "No Strategy","No Scenario","No Version","No Entity", "No
Currency", "BegBalance", "No Year", [Core COA Asset]);

/* Incorporate leap year logic to identify number of days in the

year */
Yearpart=@StringToNum(@SubString (@NAME ( [BSP_Year S]),2));
if (QREMAINDER (Yearpart/4)==0) Numdays=366;

else Numdays=365;

endif;

/*Based on the Interest Accrual Method entry number/ name selected
in the Chart of Account Characteristics Data form, the Annualization
Factor is calculated in Accr_Val Variable*/

IF (Numdays==365)

IF (Accr_Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr_ Val=Accr day/360;
ELSEIF (Accr Var==3) Accr Val=Accr day/Numdays;
ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr Var==5) Accr Val=30/Numdays;
ELSEIF (Accr_Var==6) Accr_Val=Accr_day/365;
ELSEIF (Accr Var==7) Accr Val=22/252;

ENDIF;
ELSE

IF (Accr_Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr Val=Accr 1lp/360;
ELSEIF (Accr Var==3) Accr Val=Accr lp/Numdays;

(
ELSEIF (Accr Var==4) Accr Val=30/365;
ELSEIF (Accr Var==5) Accr Val=30/Numdays;
(
(

ELSEIF (Accr Var==6) Accr Val=Accr 1lp/365;
ELSEIF (Accr Var==7) Accr Val=22/252;
ENDIF;

ENDIF;

IF ("B5590" < 0)

0;

ELSE

B5590 / (1 - (0.5 * ((B5620 / 100) * Accr_Val) * (1 -(B5250/100))));
ENDIF;

)

/*Calculate B5740: Balancing Liability Charge*/

"B5740"

(

/*Accr Var is used to capture value selected in the Chart of Account
Characteristics Form for the Attribute Value Dimension Member named
Interest Accrual Method*/

Accr_Var=Q@XREF (_RevCube ,"Interest Accrual Method","No Financial
Element", "No Strategy",'"No Scenario","No Version","No Entity", "No
Currency", "BegBalance", "No Year", [Core COA Liability]);

A-16 Oracle Financial Services Balance Sheet Planning (OFSBSP) User Guide



/* Incorporate leap year logic to identify number of days in the
year */
Yearpart=@StringToNum (@SubString (@NAME ( [BSP Year S]),2));

if (QREMAINDER (Yearpart/4)==0) Numdays=366;

else Numdays=365;

endif;

/*Based on the Interest Accrual Method entry number/ name selected
in the Chart of Account Characteristics Data form, the Annualization
Factor is calculated in Accr_Val Variable*/
IF (Numdays==365)

IF (Accr_Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr Val=Accr day/360;
ELSEIF (Accr Var==3) Accr_Val=Accr day/Numdays;
ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr Var==5) Accr Val=30/Numdays;
ELSEIF (Accr Var==6) Accr Val=Accr day/365;
ELSEIF (Accr Var==7) Accr Val=22/252;

ENDIF;
ELSE

IF (Accr Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr Val=Accr 1p/360;
ELSEIF (Accr Var==3) Accr Val=Accr lp/Numdays;
ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr_Var==5) Accr Val=30/Numdays;
ELSEIF (Accr Var==6) Accr Val=Accr 1p/365;
ELSEIF (Accr Var==7) Accr Val=22/252;

ENDIF;
ENDIF;

B5730 * (B5610 / 100) * Accr Val;
)

/*Calculate B5750: Balancing Liability Interest*/

"B5750"

(

/*Accr Var is used to capture value selected in the Chart of Account
Characteristics Form for the Attribute Value Dimension Member named
Interest Accrual Method*/

Accr_Var=@XREF (_RevCube_ ,"Interest Accrual Method","No Financial
Element", "No Strategy","No Scenario","No Version","No Entity", "No
Currency", "BegBalance", "No Year", [Core COA Liability]);

/* Incorporate leap year logic to identify number of days in the
year */
Yearpart=@StringToNum (@SubString (@NAME ( [BSP Year S]),2));

if (@REMAINDER (Yearpart/4)==0) Numdays=366;

else Numdays=365;

endif;

/*Based on the Interest Accrual Method entry number/ name selected
in the Chart of Account Characteristics Data form, the Annualization
Factor is calculated in Accr_Val Variable*/
IF (Numdays==365)
IF (Accr_Var==1) Accr Val=30/360;
ELSEIF (Accr Var==2) Accr Val=Accr day/360;
ELSEIF (Accr_Var==3) Accr_Val=Accr_day/Numdays;
ELSEIF (Accr Var==4) Accr Val=30/365;
ELSEIF (Accr Var==5) Accr Val=30/Numdays;
(
(

ELSEIF (Accr Var==6) Accr Val=Accr day/365;
ELSEIF (Accr Var==7) Accr Val=22/252;
ENDIF;
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ELSE
IF (Accr _Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr Val=Accr 1p/360;
ELSEIF (Accr Var==3) Accr_ Val=Accr lp/Numdays;
ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr Var==5) Accr Val=30/Numdays;
ELSEIF (Accr Var==6) Accr Val=Accr 1p/365;
ELSEIF (Accr Var==7) Accr Val=22/252;

ENDIF;
ENDIF;

IF ("B5590" <= 0)

0;

ELSE

B5730 * (B5620 / 100)* Accr Val;
ENDIF;

)

/*Calculate B5110: State Tax*/
B5110 = B5100 + ((B5720 - B5750) * (B5200 / 100));

/*Calculate B5130: Federal Tax*/
B5130 = B5120 + (((B5720 - B5750) - ((B5720 - B5750) * (B5200
/100))) * (B5210 / 100));

/*Calculate B5150: Income Tax*/
B5150 = B5110+B5130;

/*Calculate B5760: Funding*/
B5760= (B5720 - B5750) * (1 - (B5250 / 100));

/*Calculate B5770: Net Income After Taxes*/
B5770 = B5570 + B5760;

/*Calculate B5780: Balancing Equity */
B5780= B5580 + (0.5 * B5760);

/*Calculate B5790: Charge on Equity */

/*Accr_Var is used to capture value selected in the Chart of Account
Characteristics Form for the Attribute Value Dimension Member named
Interest Accrual Method*/

"B5790"

(

Accr Var=@XREF (_RevCube ,"Interest Accrual Method","No Financial
Element", "No Strategy","No Scenario","No Version","No Entity", "No
Currency", "BegBalance", "No Year", [Core COA Asset]);

/* Incorporate leap year logic to identify number of days in the

year */
Yearpart=@StringToNum (@SubString (ENAME ( [BSP Year S]),2));
if (QREMAINDER (Yearpart/4)==0) Numdays=366;

else Numdays=365;

endif;

/*Based on the Interest Accrual Method entry number/ name selected
in the Chart of Account Characteristics Data form, the Annualization
Factor is calculated in Accr Val Variable*/
IF (Numdays==365)

IF (Accr Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr_Val=Accr day/360;

ELSEIF (Accr Var==3) Accr Val=Accr day/Numdays;
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ELSEIF (Accr Var==4) Accr Val=30/365;
ELSEIF (Accr Var==5) Accr Val=30/Numdays;

ELSEIF (Accr Var==6) Accr Val=Accr day/365;
ELSEIF (Accr Var==7) Accr Val=22/252;
ENDIF;

ELSE

IF (Accr Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr_Val=Accr_lp/360;
ELSEIF (Accr Var==3) Accr Val=Accr lp/Numdays;
ELSEIF (Accr Var==4) Accr Val=30/365;
ELSEIF (Accr Var==5) Accr Val=30/Numdays;
ELSEIF (Accr Var==6) Accr Val=Accr 1lp/365;

(

ELSEIF
ENDIF;
ENDIF;

Accr Var==7) Accr Val=22/252;

B5780 * ((B5787 / 100) * Accr Val);
)

/*Calculate B5850: Ending Balancing Equity*/
/*Note: For first period, the value is taken as zero*/

"B5850"

(

IF (QCURRMBR (PERIOD)==&StartPeriod) O0;
ELSE QPRIOR(B5850) + B5770 - B5230;
ENDIF;

)

/* All of these need to calculated on Run Balancing as aggregation
over Entity*/

/*Calculate B5225: Aggregated Tax Adjustments*/

"B5225" =
@SUMRANGE("B5220",@REMOVE(@ATTRIBUTE("TaX"),[CoreiEntityiAsset]));

/*Calculate B5595: Aggregated Balancing Amount
If Balancing Amount: B5590>=0 then Liability Entity Exclusion else
if Balancing Amount < 0 then Entity Asset exclusion */

"B5595"

(

IF ("B5590" >= 0)

"B5595" =

@SUMRANGE ("B5590", RREMOVE (@ATTRIBUTE ("Liability"), [Core Entity Liabi
lityl))

ELSE

"B5595" =

@SUMRANGE ("B5590", RREMOVE (@ATTRIBUTE ("Assets"), [Core Entity Asset]))
ENDIF;

)

/*Calculate B5705: Aggregated Asset Average*/
"B5705" =
@SUMRANGE ("B5700", @REMOVE (GATTRIBUTE ("Assets"), [Core Entity Asset]))

’

/*Calculate B5715: Aggregated Balancing Asset Charge*/
"B5715" =
@SUMRANGE ("B5710", @REMOVE (@ATTRIBUTE ("Assets"), [Core Entity Asset]))

’
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/*Calculate B5725: Aggregated Balancing Asset Interest*/
"B5725" =
@SUMRANGE ("B5720", @REMOVE (@ATTRIBUTE ("Assets"), [Core Entity Asset]))

’

/*Calculate B5735: Aggregated Liability Average*/

"B5735" =

@SUMRANGE ("B5730", QREMOVE (@ATTRIBUTE ("Liability"), [Core Entity Liabi
lityl)) s

/*Calculate B5745: Aggregated Balancing Liability Charge*/

"B5745" =
@SUMRANGE("B5740",@REMOVE(@ATTRIBUTE("Liability"),[CoreiEntityiLiabi
lityl)):

/*Calculate B5755: Aggregated Balancing Liability Interest*/

"B5755" =

@SUMRANGE ("B5750", @REMOVE (@ATTRIBUTE ("Liability"), [Core Entity Liabi
lityl));

/*Calculate B5115: Aggregated State Tax*/
"B5115" =
@SUMRANGE("B5llO",@REMOVE(@ATTRIBUTE("TaX"),[CoreiEntityiTaXExp]));

/*Calculate B5135: Aggregated Federal Tax*/
"B5135" =
@SUMRANGE ("B5130", @REMOVE (@ATTRIBUTE ("Tax"), [Core Entity TaxExpl));

/*Calculate B5785: Aggregated Balancing Equity*/

"B5785" =

@SUMRANGE ("B5780", QREMOVE (@ATTRIBUTE ("Equity"), [Core Entity Equity])
)i

/*Calculate B5795: Aggregated Charge on Equity*/

"B5795" =

@SUMRANGE ("B5790", RREMOVE (@ATTRIBUTE ("Equity"), [Core Entity Equity])
) ;

/*Calculate Balance Financial Elements after aggregations*/
/*Calculate B5800: Average Asset*/

B5800 = B5300 + B5700 + B5705;

/*Calculate B5810: Average Liability */
B5810 = B5310 + B5730 + B5735;

/*Calculate B5820: Average Equity*/
B5820 = B5320 + B5780 + B5785;

/*Calculate B5900: Balance Result Average*/
B5900 = B5800 - B5810 - B5820;

ENDFIX

CALC DIM("Account");

15. BSP_Sync_Capex_Bal

Description — This business rule is used to synchronize data defined in CAPEX
module for Balance Account Dimension members with Chart of Account
Dimension members of the BSP module.
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SET CREATENONMISSINGBLK ON;

FIX

([BSP_Year], [BSP _Period], [BSP_Entity S], [BSP Strategy S], [BSP Versio
n S], [BSP_Scenario S],"No Attribute

Value", [BSP Currency S],@Attribute (Assets),@Attribute(Liability))
var cpx bal acc;

"F100"

(
cpx _bal acc="Capex Balance Accounts"->Q@CurrMbr ("Chart of
Account")->"No Version"->"No Scenario"->"No Strategy"->"No Attribute
Value"->"BegBalance"->"No Year"->"No Entity"->"No Currency";

if (cpx _bal acc==1)

@XREF (_CXCube ,"Property, Plant and Equipment (Net)","Total
All","Total Fixed Assets");
elseif (cpx bal acc==2)

@XREF (_CXCube ,"Property, Plant and Equipment Gross","Total
All","Total Fixed Assets");
elseif (cpx bal acc==3)

@XREF (_CXCube ,"Accumulated depreciation","Total All","Total Fixed
Assets") ;
elseif (cpx bal acc==4)

@XREF (_CXCube ,"Intangible Asset, Net","Total All","Total Fixed
Assets");
elseif (cpx bal acc==5)

@XREF (_CXCube ,"Intangible Assets- indefinite","Total All","Total
Fixed Assets");
elseif (cpx bal acc==6)

@XREF (_CXCube ,"Intangible Assets- definite, Net","Total
All","Total Fixed Assets");
elseif (cpx bal acc==7)

@XREF (_CXCube ,"Infinite Assets Finite, Gross","Total All","Total
Fixed Assets");
elseif (cpx bal acc==8)

@XREF (_CXCube ,"Accumulated Amortization","Total All","Total Fixed
Assets");
elseif (cpx bal acc==9)

@XREF (_CXCube ,"Long Term debt","Total All","No Asset");
elseif (cpx bal acc==10)

@XREF (_CXCube ,"Asset Retirement Liability","Total All","No
Asset");
elseif (cpx bal acc==11)

@XREF (_CXCube ,"Capital Reserve","Total All","No Asset");
endif;

)
ENDFIX

BSP_Sync_Capex_Bal_All

Description — This business rule is used to synchronize data defined in CAPEX
module for Balance Account Dimension members with Chart of Account
Dimension members of the BSP module at all Entity level.
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SET CREATENONMISSINGBLK ONj;

FIX

([BSP_Year], [BSP _Period], [BSP_Entity S], [BSP Strategy S], [BSP Versio
n S], [BSP_Scenario S],"No Attribute

Value", [BSP_Currency S],@Attribute (Assets),@Attribute(Liability))
var cpx bal acc;

"F100"

(
cpx _bal acc="Capex Balance Accounts"->Q@CurrMbr ("Chart of
Account")->"No Version"->"No Scenario"->"No Strategy"->"No Attribute
Value"->"BegBalance"->"No Year"->"No Entity"->"No Currency";

if (cpx _bal acc==1)

@XREF (_CXCube ,"Property, Plant and Equipment (Net)","Total
All","Total Fixed Assets");
elseif (cpx bal acc==2)

@XREF (_CXCube ,"Property, Plant and Equipment Gross","Total
All","Total Fixed Assets");
elseif (cpx bal acc==3)

@XREF (_CXCube ,"Accumulated depreciation","Total All","Total Fixed
Assets");
elseif (cpx bal acc==4)

@XREF (_CXCube ,"Intangible Asset, Net","Total All","Total Fixed
Assets");
elseif (cpx bal acc==5)

@XREF (_CXCube ,"Intangible Assets- indefinite","Total All","Total
Fixed Assets");
elseif (cpx bal acc==6)

@XREF (_CXCube ,"Intangible Assets- definite, Net","Total
All","Total Fixed Assets");
elseif (cpx bal acc==7)

@XREF (_CXCube ,"Infinite Assets Finite, Gross","Total All","Total
Fixed Assets");
elseif (cpx bal acc==8)

@XREF (_CXCube ,"Accumulated Amortization","Total All","Total Fixed
Assets");
elseif (cpx bal acc==9)

@XREF (_CXCube ,"Long Term debt","Total All","No Asset");
elseif (cpx bal acc==10)

@XREF (_CXCube ,"Asset Retirement Liability","Total AIl","No
Asset") ;
elseif (cpx bal acc==11)

@XREF (_CXCube ,"Capital Reserve","Total All","No Asset");
endif;

)
ENDFIX

17. BSP_Sync_WrkForce_Bal

Description — This business rule is used to synchronize data defined in Workforce
module for Expense Account Dimension members with Chart of Account
Dimension members of the BSP module.
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SET CREATENONMISSINGBLK ON;
/*
DATACOPY "Workforce Expenses"->"Total Employees" TO "No Attribute
Value"->"F457"->[BSP_COA WFP]->[BSP_Currency S];
*/
FIX
([BSP_Year], [BSP Period], [BSP_Entity S], [BSP Strategy S], [BSP_Versio
n S], [BSP_Scenario_S],"No Attribute
Value", [BSP Currency S],@Attribute("Direct Non Interest Expense"))

var wfp exp acc;

"E457"

(

wfp exp acc="Workforce Accounts"->@CurrMbr ("Chart of Account")->"No
Version"->"No Scenario"->"No Strategy"->"No Attribute
Value"->"BegBalance"->"No Year"->"No Entity"->"No Currency";

if (wfp_exp_ acc==1)

@XREF (_WFCube , "Employee Expenses","Total Employees");
elseif (wfp exp acc==2)

@XREF (_ WFCube ,"Total Compensation","Total Employees");
elseif (wfp exp acc==3)

@XREF (_WFCube ,"Total Salary","Total Employees");
elseif (wfp exp acc==4)

@XREF (_WFCube ,"Adjusted Salary","Total Employees");
elseif (wfp exp acc==)5)

@XREF (_WFCube , "Bonus","Total Employees");
elseif (wfp exp acc==6)

@XREF (_WFCube ,"Sign On Bonus","Total Employees");
elseif (wfp exp acc==7)

@XREF (_WFCube ,"Commissions","Total Employees");

elseif (wfp exp acc==8)

@XREF(_WFCube_,"Health Care Costs","Total Employees");
elseif (wfp exp acc==9)

@XREF(_WFCube_,"Severance","Total Employees") ;
elseif (wfp exp acc==10)

@XREF (_WFCube ,"Other Compensation","Total Employees");
elseif (wfp exp acc==11)

@XREF (_ WFCube , "Turnover Adjustment","Total Employees");
elseif (wfp exp acc==12)

@XREF (_WFCube ,"Taxes","Total Employees");

elseif (wfp exp acc==13)
@XREF (_WEFCube ,"Social Security Tax","Total Employees");
elseif (wfp exp acc==14)
@XREF (_WFCube , "Medicare","Total Employees");
elseif (wfp exp acc==15)
@XREF (_WEFCube ,"SUI","Total Employees");
elseif (wfp exp acc==16)
@XREF (_WFCube , "FUTA","Total Employees");
elseif (wfp exp acc==17)
@XREF (_WFCube , "Employee Related Expenses","Total Employees");

elseif (wfp exp acc==18)

@XREF (_WFCube ,"Training","Total Employees");
elseif (wfp exp acc==19)

@XREF (_WEFCube ,"Travel","Total Employees");
elseif (wfp exp acc==20)

@XREF (_WFCube , "Telephone","Total Employees");
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elseif (wfp exp acc==21)

@XREF (_WEFCube ,"Office Supplies","Total Employees");
elseif (wfp exp acc==22)

@XREF (_WFCube , "Department Costs","Total Employees");

elseif (wfp exp acc==23)

@XREF (_WFCube ,"Miscellaneous","Total Employees");
elseif (wfp exp acc==24)

@XREF (_WEFCube ,"New Hire Related Expenses","Total Employees");
elseif (wfp exp acc==25)

@XREF (_WEFCube , "Recruiting","Total Employees");
elseif (wfp exp acc==26)

@XREF (_WEFCube , "Relocation","Total Employees");
elseif (wfp exp acc==27)

@XREF (_WFCube ,"Total Employee Capital Purchases","Total
Employees") ;

elseif (wfp exp acc==28)

@XREF (_WFCube , "Hardware","Total Employees");
elseif (wfp exp acc==29)

@XREF (_WFCube ,"Software","Total Employees");
elseif (wfp exp acc==30)

@XREF (_WFCube ,"Furniture","Total Employees");
endif;

)
ENDFIX

18. BSP_Sync_WrkForce_Bal_All

Description — This business rule is used to synchronize data defined in Workforce
module for Expense Account Dimension members with Chart of Account
Dimension members of the BSP module at all Entity Level.
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SET CREATENONMISSINGBLK ON;

FIX

([BSP_Year], [BSP_Period], @DESCENDANTS ("BSP_Entity"), [BSP_Strategy S]

, [BSP_Version S], [BSP Scenario S],"No Attribute

Value", [BSP Currency S],@Attribute("Direct Non Interest Expense"))

var wfp exp acc;

"F457"
(

wfp exp acc="Workforce Accounts"->Q@CurrMbr ("Chart of Account")->"No

Version"->"No Scenario"->"No Strategy"->"No Attribute
Value"->"BegBalance"->"No Year"->"No Entity"->"No Currency";

if (wfp exp acc==1)

@XREF (_WEFCube ,"Employee Expenses","Total Employees");
elseif (wfp exp acc==2)

@XREF (_WEFCube ,"Total Compensation","Total Employees");
elseif (wfp exp acc==3)

@XREF (_WEFCube ,"Total Salary","Total Employees");
elseif (wfp exp acc==4)

@XREF (_WEFCube , "Adjusted Salary","Total Employees");
elseif (wfp exp acc==)5)

@XREF (_WFCube , "Bonus","Total Employees");
elseif (wfp exp acc==6)

@XREF (_WFCube ,"Sign On Bonus","Total Employees");
elseif (wfp exp acc==7)

@XREF (_WFCube ,"Commissions","Total Employees");

elseif (wfp exp acc==8)

@XREF (_WFCube ,"Health Care Costs","Total Employees");
elseif (wfp exp acc==9)

@XREF (_WEFCube , "Severance","Total Employees");
elseif (wfp exp acc==10)

@XREF (_WEFCube ,"Other Compensation","Total Employees");
elseif (wfp exp acc==11)

@XREF (_WEFCube , "Turnover Adjustment","Total Employees");
elseif (wfp exp acc==12)

@XREF (_WFCube ,"Taxes","Total Employees");

elseif (wfp exp acc==13)
@XREF (_WFCube ,"Social Security Tax","Total Employees");
elseif (wfp exp acc==14)
@XREF (_WFCube , "Medicare","Total Employees");
elseif (wfp exp acc==15)
@XREF (_ WFCube ,"SUI","Total Employees");
elseif (wfp exp acc==16)
@XREF (_ WFCube , "FUTA","Total Employees");
elseif (wfp exp acc==17)
@XREF (_WFCube ,"Employee Related Expenses","Total Employees");

elseif (wfp exp acc==18)
@XREF (_WFCube ,"Training","Total Employees");
elseif (wfp exp acc==19)
@XREF(_WFCube_,"Travel","Total Employees");
elseif (wfp exp acc==20)
@XREF(_WFCube_,"Telephone","Total Employees") ;
elseif (wfp exp acc==21)
@XREF (_WFCube ,"Office Supplies","Total Employees");
elseif (wfp exp acc==22)
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@XREF (_WFCube , "Department Costs","Total Employees");

elseif (wfp exp acc==23)
@XREF (_WFCube , "Miscellaneous","Total Employees");
elseif (wfp exp acc==24)
@XREF(_WFCube_,"New Hire Related Expenses","Total Employees");
elseif (wfp exp acc==25)
@XREF (_WFCube , "Recruiting","Total Employees");
elseif (wfp exp acc==26)
@XREF(_WFCube_,"Relocation","Total Employees");
elseif (wfp exp acc==27)
@XREF (_WFCube ,"Total Employee Capital Purchases","Total
Employees") ;

elseif (wfp exp acc==28)

@XREF (_WFCube , "Hardware","Total Employees");
elseif (wfp exp acc==29)

@XREF (_WFCube ,"Software","Total Employees");
elseif (wfp exp acc==30)

@XREF (_WFCube ,"Furniture","Total Employees");
endif;

)
ENDFIX

19. BSP_Target_End_Value

Description — This business rule is an input tool used to generate interim values
between the start month and end month currently selected as the target time
dimension value, with the goal of achieving a target value by the end month.
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SET UPDATECALC OFF;
SET CREATENONMISSINGBLK ONj;

/*Fiscal Year Validation is yet to be done though rule accomodates
the same*/

/*These local variables are used in further calculations.
Note:Global Variables cannot be used directly in calculations.*/
Var Target Value = [BSP Target Value];

Var Period Diff;

Var Year Diff;

Var Incr;

FIX([BSP_COA S], [BSP _Entity S], [BSP_Currency S], [BSP _Scenario_ S], [BS
P Version S], [BSP_Strategy S], [BSP Year S],"No Attribute
Value",@LIST ([BSP_Period Start]:[BSP Period End]))

/* Selected Account Member from Run-Time Prompt*/
[BSP_Account TE]

(

/*

Year Diff=@COUNT (SKIPNONE, QLIST ([Start Year]:[Target Year]));
*/

/* Calculate values for Ending Balance, Average Balance and New Add
Balance*/
IF (QISMBR("F100","F140","F340"))

/*Year Diff counts the Number of Forecast Years and Period Diff
counts the Number of Periods

Incr calculates the Increment Value*/

Year Diff=1;

Period Diff=QCOUNT (SKIPNONE,@LIST ([BSP Period Start]:[BSP_Period End
1)) 7

IF (Year Diff <1)

Period Diff=0;

Incr=0;

ELSEIF (Year_Diff > 1)

Period Diff = Period Diff + ((Year Diff-1) * 12);
Incr=(Target Value -
@Prior ([BSP _Year S]->[BSP Period Start]->[BSP_Account TE]))
/ (Period Diff);
ELSEIF (Year Diff==1 AND Period Diff <1)
Period Diff=0;
Incr=0;

/* PrevYr is used to handle special case: Pick value of Previous
Year for calculation. It determines the Last Year of the Selected
Start Year in Runtime Prompt*/

ELSEIF (YeariDiff==l AND PeriodiDiff >=1)
IF ([BSP Period Start] == &StartPeriod)
Incr=(Target Value -
@PrevYr ([BSP Year S])->&EndPeriod->[BSP Account TE]) /(Period Diff);

ELSE Incr=(Target Value -
@Prior ([BSP_Year S]->[BSP Period Start]->[BSP_Account TE]))
/ (Period Diff);
ENDIF;
ENDIF;

/*Calculate and populate values.Handles special case: Pick value of

Previous Year for calculation*/
IF ([BSP_Account TE]==#MISSING) [BSP_Account TE]=0;
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ENDIF;
IF (QCURRMBR (Period) == &StartPeriod)
@Round (@PrevYr ([BSP_Year S])->&EndPeriod->[BSP Account TE] +
(Incr),2);
ELSE @Round(@Prior ([BSP_Account TE]) + (Incr),2);
ENDIF;

ENDIF;

/* Calculate values for New Add Net Rate and Net New Market Rate
Spread*/
IF (Q@ISMBR("F360","F376M))

Year Diff=1;

Period Diff=@COUNT (SKIPNONE,QLIST ([BSP Period Start]:[BSP Period End
1))
IF (Year Diff <1)
Period Diff=0;
Incr=0;
ELSEIF (Year Diff > 1)
Period Diff = Period Diff + ((Year Diff-1) * 12);
Incr=(Target Value -
@Prior ([BSP _Year S]->[BSP Period Start]->[BSP_Account TE]))
/ (Period Diff);
ELSEIF (Year_Diff==l AND Period_Diff <1)
Period Diff=0;
Incr=0;
ELSEIF (Year Diff==1 AND Period Diff >=1)
IF ([BSP_Period Start] == &StartPeriod)
Incr=((Target Value/100) -
@PrevYr ([BSP_Year S])->&EndPeriod->[BSP_Account TE]) /(Period_Diff);

ELSE
Incr=((Target Value/100) -
@Prior ([BSP _Year S]->[BSP Period Start]->[BSP Account TE]))
/ (Period Diff);
ENDIF;
ENDIF;

IF ([BSP_Account TE]==#MISSING) [BSP_Account TE]=0;
ENDIF;
IF (Q@CURRMBR (Period) == &StartPeriod)
@Round (@PrevYr ([BSP_Year S])->&EndPeriod->[BSP_Account TE] +
(Incr),6);
ELSE
IF (@Prior ([BSP_Account TE])==#MISSING) Incr;
ELSE @Round((@Prior ([BSP_Account TE]) + Incr),6);
ENDIF;
ENDIF;
ENDIF;
/*Populate the selected method to the ForecastMethod member of
Period Dimension*/
"ForecastMethod" = 2;
)
ENDFIX

FIX([BSP _COA S], [BSP Entity S], [BSP_Currency S], [BSP Scenario_ S], [BS
P Version S], [BSP Strategy S], [BSP Year S],"No Attribute Value")
CALC DIM(Period);

ENDFIX
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20. BSP_TransResult

Description — This business rule is used to Transfer results after the balance
function from the 'Core' Plan Type to 'BSP' Plan Type

SET CREATENONMISSINGBLK ON;
SET UpdateCALC Off;

FIX([BSP Year S],QLIST([BSP Period Start]:[BSP Period End]), [BSP Str
ategy S], [BSP _Currency S], [BSP_Scenario_S], [BSP _Version S], "No
Attribute Value")

FIX([Core COA Asset], [Core Entity Asset])

"F140"=@XREF (_BsCube ,"B5700", [BSP_COA_S], [BSP_Entity S]);
"F450"=Q@XREF (_BsCube ,"B5710", [BSP_COA S], [BSP Entity S]);
"F420"=@XREF (_BsCube ,"B5720", [BSP_COA_S], [BSP_Entity S]);
ENDFIX

FIX([Core COA Liability], [Core Entity Liability])
"F140"=@XREF (_BsCube ,"B5730", [BSP_COA S], [BSP_Entity S]);
"F450"=@XREF (_BsCube ,"B5740", [BSP_COA S], [BSP Entity S]);
"F420"=@XREF (_BsCube ,"B5750", [BSP_COA S], [BSP_Entity S]);
ENDFIX

FIX([Core COA Equity], [Core Entity Equity])

"F140"=@XREF (_BsCube ,"B5780", [BSP_COA S], [BSP_Entity S]);
"F450"=@XREF (_BsCube ,"B5790", [BSP COA S], [BSP Entity SI);
"F100"=@XREF (_BsCube ,"B5850", [BSP_COA S], [BSP_Entity S]);
ENDFIX

FIX([Core COA TaxExp], [Core Entity TaxExp])

"F457"=@XREF (_BsCube ,"B5110", [BSP_COA S], [BSP_Entity S]) +
@XREF (_BsCube ,"B5130", [BSP_COA S], [BSP _Entity S]) +
@XREF (_BsCube ,"B5220", [BSP _COA S], [BSP Entity S]);

ENDFIX

ENDFIX

21. BSP_Percent_Growth_Over_ Prior_Yr

Description — This business rule is an input tool used to calculate target values by
multiplying the value in the same month of the prior year by one plus the value
input.
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SET UPDATECALC OFF;
SET CREATENONMISSINGBLK ONj;

FIX ([BSP_Entity S], [BSP _Currency S], [BSP COA SI,
[BSP _Scenario S], [BSP Strategy S], [BSP Version S],
@LIST ([BSP_Period Start]:[BSP_Period End]), [BSP_Year S])

/* Selected Account Member from Run-Time Prompt*/
[BSP Account TE]
(

/*Calculate values for Ending Balance, Average Balance, New Add
Balance, New Add Net Rate and Net New Market Rate Spread*/

@Member (@PrevYr ([BSP Year S])) * (1 + ([BSP_Prct Inc]));

/*Populate the selected method to the ForecastMethod member of
Period Dimension for the Year selected in the Runtime Prompt*/

"ForecastMethod" = 4;

)

ENDFIX

FIX ([BSP_Entity S], [BSP Currency S], [BSP COA S],
[BSP_Scenario_S], [BSP Strategy S], [BSP Version S], [BSP Year S],

"No Attribute Value™)
CALC DIM(Period);

ENDFIX

22. BSP_Sync_Capex_Bal

This rule is used to synchronize data for Balances, Account Dimension Members of
CAPEX Plan Type with Ending Balance of mapped Chart of Account Dimension
Member in the BSP Plan Type The change which needs to be made to this rule is
given below.

/*Data is synchronized for Chart of Account Dimension members
assigned with Asset or Liability Attribute*/

FIX

([BSP_Year], [BSP Period], [BSP_Entity S], [BSP_Strategy S], [BSP_Custom
1 S],[BSP _Custom2 S], [BSP Version S], [BSP_Scenario S],"No Attribute

Value", [BSP Currency S],Q@Attribute(100),@Attribute(200),RAttribute(3
00), @Attribute (400))

23. BSP_Sync_Capex_Bal_All

This rule is used to synchronize data for Balances, Account Dimension Members of
CAPEX Plan Type with Ending Balance of mapped Chart of Account Dimension
Member in the BSP Plan Type for Entity Dimension members The change which
needs to be made to this rule is given below.

A-30 Oracle Financial Services Balance Sheet Planning (OFSBSP) User Guide



24

25.

26.

27.

/*Data is synchronized for Chart of Account Dimension members
assigned with Asset or Liability Attribute*/

FIX

([BSP_Year], [BSP_Period], [BSP_Entity S], [BSP_Strategy S], [BSP_Custom
1 s], [BSP Custom2 S], [BSP Version S], [BSP Scenario S],"No Attribute
Value", [BSP_Currency S],@Attribute(100),@Attribute (200),CAttribute (3
00),@Attribute (400))

BSP_Sync_Capex_Exp

This rule is used to synchronize data for Expenses, Account Dimension Members of
CAPEX with Non Interest Expense of mapped Chart of Account Dimension
Member in the BSP Plan Type The change which needs to be made to this rule is
given below.

/*Data is synchronized for Chart of Account Dimension members
assigned with Attribute: Non Interest Expense */

FIX

([BSP_Year], [BSP Period], [BSP_Entity S], [BSP_Strategy S], [BSP_Custom

1 S],[BSP Custom2 S], [BSP Version S], [BSP_Scenario S],"No Attribute
Value", [BSP Currency S],@Attribute("350"))

BSP_Sync_Capex_Exp_All

This rule is used to synchronize data for Expenses, Account Dimension Members of
CAPEX with Non Interest Expense of mapped Chart of Account Dimension
Member in the BSP Plan Type for Entity Dimension members The change which
needs to be made to this rule is given below.

/*Data is synchronized at all Entity Dimension members for Chart of
Account Dimension members assigned with Attribute: Non Interest
Expense */

FIX

([BSP_Year], [BSP_Period], @DESCENDANTS ("BSP_Entity"), [BSP_Strategy_S]

, [BSP_Customl S], [BSP Custom2 S], [BSP Version S], [BSP_Scenario S],"N
o Attribute Value", [BSP_Currency S],Q@Attribute ("350"))

BSP_Sync_WrkForce

This rule is used to synchronize data for Expenses, Account Dimension Members of
Workforce with Non Interest Expense of mapped Chart of Account Dimension
Member in the BSP Plan Type The change which needs to be made to this rule is
given below.

/*Data is synchronized for Chart of Account Dimension members
assigned with Attribute: Non Interest Expense*/

FIX

([BSP_Year], [BSP Period], [BSP_Entity S], [BSP Strategy S], [BSP_Custom

1 S],[BSP _Custom2 S], [BSP Version S], [BSP_Scenario S],"No Attribute
Value", [BSP Currency S],Q@Attribute("350"))

BSP_Sync_WrkForce_All

This rule is used to synchronize data for Expenses, Account Dimension Members of
Workforce with Non Interest Expense of mapped Chart of Account Dimension
Member in the BSP Plan Type for Entity Dimension members The change which
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Sequences

needs to be made to this rule is given below.

/*Data is synchronized for Chart of Account Dimension members
assigned with Attribute: Non Interest Expense */

FIX

([BSP_Year], [BSP_Period], @DESCENDANTS ("BSP_Entity"), [BSP_Strategy S]
, [BSP_Customl S], [BSP Custom2 S], [BSP Version S], [BSP_Scenario S],"N
o Attribute Value", [BSP_Currency S],QAttribute("350"))

BSP_COA_Seq

Description — This sequence is being used to export Chart of Account
Characteristics data from Essbase to FSDM. There are two business rules included
in this sequence.

1. BSP_COA_Export

Description — This business rule exports Chart of Account Characteristics into
FSI_BSP_COA_T intermediate table of FSDM.

SET DATAEXPORTOPTIONS

{

DataExportLevel "LEVELO";

DataExportRelationalFile ON;

DataExportDimHeader ON;

DataExportOverwriteFile ON;

i
FIX("No Year","No Scenario","No Version","No Entity","No
Strategy", "BegBalance","No Currency","No Financial
Element", @DESCENDANTS ("Chart Of Account Attributes"));

DATAEXPORT "DSN" "&DSNNAME" "FSI BSP COA T" "&USERNAME"
"&PASSWORD" ;

ENDFIX;

2. BSP_COA_ProcCall

Description — This business rule executes a stored procedure called
PR_COA_ATTRIBUTE which reads data from FSI_BSP_COA_T table and
populates FSI_M_PROD_CHARACTERISTICS table.

FIX("No Year","No Scenario","No Version","No Entity", "No
Strategy", "BegBalance", "No Currency","No Financial Element");

VAR return value;

"No Attribute Value"

(

return value =
@JPrOC("PRfCOAiATTRIBUTE",&DBSERVERNAME,@NumToStr(&PORTNO),&SID,&
USERNAME, & PASSWORD) ;

)

ENDFIX;

BSP_Scenario_Export_Seq
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Description — This sequence is being used to export scenario attributes from Essbase
to FSDM. There are two business rules included in this sequence.

1.

1.

BSP_ScenarioAttr_DataExport

Description — This business rule exports scenario attributes into
FSI_BSP_SCENARIO_ATTRIBUTE_T intermediate table of FSDM.

SET CREATENONMISSINGBLK ON;
SET DATAEXPORTOPTIONS
{
DataExportLevel "LEVELO";
DataExportRelationalFile ON;
DataExportDimHeader ON;
DataExportOverwriteFile ON;
b
FIX("No Year","No Currency","No Entity","No
Strategy", "BegBalance","No Financial Element","No Version", "No
Chart of Account",@DESCENDANTS ("Scenario Attributes"));

DATAEXPORT "DSN" "&DSNNAME" "FSI BSP SCENARIO ATTRIBUTE T"
"&USERNAME" "&PASSWORD";
ENDFIX;

BSP_ScenarioAttr_ProcCall

Description — This business rule executes a stored procedure called
PR_SCENARIO_ATTRIBUTE which reads data from
FSI_BSP_SCENARIO_ATTRIBUTE_T table and populates
FSI_SCENARIO_ATTRIBUTE table.

FIX("No Year","No Currency","No Entity","No

Strategy", "BegBalance","No Financial Element","No Version", "No
Chart of Account");

VAR return value;

"No Attribute Value"

(

return value =
@JPrOC("PRﬁSCENARIOiATTRIBUTE",&DBSERVERNAME,@NumTOStr(&PORTNO),&
SID, &USERNAME, §PASSWORD) ;

)

ENDFIX;

BSP_Version_Export_Seq

Description — This sequence is being used to export version attributes from Essbase
to FSDM. There are two business rules included in this sequence.

BSP_VersionAttr_DataExport

Description — This business rule exports scenario attributes into
FSI_BSP_VERSION_ATTRIBUTE_T intermediate table of FSDM.
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SET CREATENONMISSINGBLK ON;
SET DATAEXPORTOPTIONS

{

DataExportLevel "LEVELO";

DataExportRelationalFile ON;

DataExportDimHeader ON;

DataExportOverwriteFile ON;

b
FIX("No Year","No Currency","No Entity","No Strategy", "No
Scenario","BegBalance","No Financial Element","No Chart of
Account", @DESCENDANTS ("Version Attributes")):;

DATAEXPORT "DSN" "&DSNNAME" "FSI BSP VERSION ATTRIBUTE T"
"&USERNAME" "&PASSWORD";

ENDFIX;

2. BSP_VersionAttr_ProcCall

Description — This business rule executes a stored procedure called
PR_VERSION_ATTRIBUTE which reads data from
FSI_BSP_VERSION_ATTRIBUTE_T table and populates
FSI_VERSION_ATTRIBUTE table.

FIX("No Year","No Currency","No Entity","No Strategy", "No
Scenario","BegBalance","No Financial Element","No Chart of
Account") ;

VAR return value;

"No Attribute Value"

(

return value =
@JProc ("PR VERSION ATTRIBUTE", §DBSERVERNAME, @NumToStr (&PORTNO) , &S
ID, &USERNAME, &PASSWORD) ;

)
ENDFIX;

4. BSP_MMexport_Seq

Description — This sequence is being used to export maturity mix data from Essbase
to FSDM. There are two business rules included in this sequence.

1. BSP_MM_DataExport

Description — This business rule exports maturity mix data into
FSI_BSP_MATURITY_MIX_T intermediate table of FSDM.
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SET DATAEXPORTOPTIONS
{
DataExportLevel "ALL";
DataExportRelationalFile ON;
DataExportDimHeader ON;
DataExportOverwriteFile ON;
b

FIX (RRELATIVE ([BSP COA S1,0), [BSP Currency S],@RELATIVE ([BSP Enti
ty S1,0),@RELATIVE ([BSP_Strategy S],0), [BSP_Scenario S], [BSP Vers
ion S], [Rates Assumption S], [BSP Year], [BSP Period All],"No FE -
Rates", "No Term Points");

FIX([Rates MixElements], [Rates MixElements Rest])

DATAEXPORT "DSN" "&DSNNAME" "FSIiBSPiMATURITYiMlxiT" "&§USERNAME"
"&PASSWORD" ;
ENDFIX

ENDFIX;

BSP_MM_ProcCall

Description — This business rule executes a stored procedure called
PR_MATURITY_MIX which reads data from FSI_BSP_MATURITY_MIX_T
table and populates FSI_ MATURITY_MIX table.

FIX (RELATIVE ([BSP COA S1,0), [BSP_Currency S],@RELATIVE ([BSP Enti
ty S1,0),@RELATIVE ([BSP_Strategy S],0), [BSP_Scenario S], [BSP Vers
ion S], [Rates Assumption S], [BSP_Year], [BSP Period All], [Rates Mi
xElements], [Rates MixElements Rest],"No FE - Rates");

VAR return value = 100;

"No Term Points"

(

return value =
@JProcStr_7("PR_MATURITY_MIX_OVERRIDE",&DBSERVERNAME,@NumToStr(&P
ORTNO) , &SID, §USERNAME, s PASSWORD, @NAME ( [BSP_COA S]),@NAME ( [BSP_Ent
ity_S]),@NAME ([BSP_Currency_S]),@NAME ([BSP_Strategy S]),@NAME ([BS
P Scenario_ S]),@NAME ([BSP Version S]),Q@NAME ([Rates Assumption S])
);

)

ENDFIX;

BSP_FP_Seq

Description — This sequence is being used to export financial plan data from Essbase
to FSDM and call cash flow engine. There are two business rules included in this

sequence.

BSP_FP_DataExport

Description — This business rule exports financial plan data into
FSI_BSP_FIN_PLAN_T intermediate table of FSDM.
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SET CREATENONMISSINGBLK ON;
SET DATAEXPORTOPTIONS
{
DataExportLevel "ALL";
DataExportRelationalFile ON;
DataExportDimHeader ON;
DataExportOverwriteFile ON;
b

FIX(@RELATIVE([BSP_COA_S],O),@RELATIVE([BSP_Entity_S],O),[BSP_Cur
rency S],@RELATIVE ([BSP_Strategy S]1,0), [BSP Scenario S], [BSP Vers
ion S], [BSP Year], [BSP _Period All],"No Attribute Value")

"F340"

(

if ([BSP_Balance Driver]=="F100") "F100"+"C100";

elseif ([BSP_Balance Driver]=="F140") 2* ("F140"+"C140");
endif;

)

FIX("F340", [BSP_Pricing Driver])

DATAEXPORT "DSN" "&DSNNAME" "FSI_BSP_FIN_PLAN_T" "S&USERNAME"
"&PASSWORD" ;

ENDFIX

ENDFIX

2. BSP_Calculation

Description — This business rule executes a stored procedure called
PR_FINANCIAL_PLAN which reads data from FSI_BSP_FIN_PLAN_T table
and populates FSI_FINANCIAL_PLAN table. A function called
FN_BSP_PROCESSING to populate Process table and call Cash flow engine. A
procedure called PR_RES_DET_IMPORT imports results back to Essbase.

A-36 Oracle Financial Services Balance Sheet Planning (OFSBSP) User Guide



FIX (@RELATIVE ([BSP COA S],0),QRELATIVE ([BSP_Entity S1,0), [BSP_Cur
rency S],@RELATIVE ([BSP_Strategy S],0), [BSP_Scenario S], [BSP Vers
ion S], [BSP Year], [BSP Period All],"F340", [BSP_Pricing Driver])

VAR Return Status = 100;

"No Attribute Value"

(

Return Status = QJCFE (
"PR FINANCIAL PLAN",
"FN_BSP PROCESSING",
&DBSERVERNAME,
@NumToStr (&§PORTNO) ,
&SID,

&USERNAME,

&PASSWORD,

@NAME ([BSP_COA S1),
@NAME([BSP_Entity_S]),
@NAME ( [BSP_Currency S]),

@NAME ( [BSP_Strategy S]),
([ 1)
([ )

@NAME ( [BSP_Scenario S]),
@NAME ( [BSP_Version S]),
IIN" ,

@NAME ( [BSP_Balance Driver]),
@NAME ( [BSP_Pricing Driverl]),
"ofsrm",

"OFSRM",

"TASK1",

"ADMIN",

"BSP",

"PR_RES DET IMPORT",
&ESSUSER,

&ESSPWD,

&SERVERNAME,

&APPLICATION,

&CubeName,

"impNBCFEF",

"impNBCF.msh"

);

)

ENDFIX
FIX (QRELATIVE ([BSP_COA S],0),@RELATIVE ([BSP Entity S],0), [BSP Cur

rency S],@RELATIVE ([BSP_Strategy S],0), [BSP_Scenario S], [BSP Vers
ion S], [BSP Year], [BSP Period All],"No Attribute Value");

"F100" = C100+N100;
"F140"=C140+N140;
"E360"

(

if ("F340"<>#MISSING AND "F340"<>0)
"AN360"/"F340";

endif;

)
ENDFIX;

FIX (GRELATIVE ([BSP_COA S],0),@RELATIVE ([BSP Entity S],0), [BSP Cur
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rency S],@RELATIVE ([BSP Strategy S],0), [BSP Scenario S], [BSP Vers
ion_ S], [BSP _Year],"No Attribute
Value","F340", [BSP_Pricing Driver],"F100","F140")

CALC DIM(Period);

ENDFIX

6. BSP_FP_Partial_Seq

Description — This sequence is being used to export financial plan data from Essbase
to FSDMV, call cash flow engine and aggregate data of Hierarchical Dimension
member selection. There are two business rules included in this sequence.

1. BSP_FP_DataExport

Description — This business rule exports financial plan data into
FSI_BSP_FIN_PLAN_T intermediate table of FSDM.

SET CREATENONMISSINGBLK ONj;

SET DATAEXPORTOPTIONS
{
DataExportLevel "ALL";
DataExportRelationalFile ON;
DataExportDimHeader ON;
DataExportOverwriteFile ON;
}i

FIX (QRELATIVE ([BSP COA S]1,0),@RELATIVE ([BSP_Entity S1,0), [BSP Cur
rency S],@RELATIVE ([BSP_Strategy S],0), [BSP_Scenario S], [BSP Vers
ion S], [BSP Year], [BSP Period All],"No Attribute Value")

"F340"

(

if ([BSP_Balance Driver]=="F100") "F100"+"C100";

elseif ([BSP Balance Driver]=="F140") 2* ("F140"+"C140");
endif;

)

FIX("F340", [BSP Pricing Driver])

DATAEXPORT "DSN" "&DSNNAME" "FSI BSP FIN PLAN T" "&USERNAME"
"&PASSWORD";

ENDFIX

ENDFIX

2. BSP_Calc_Partial

Description — This business rule executes a stored procedure called
PR_FINANCIAL_PLAN which reads data from FSI_BSP_FIN_PLAN _T table
and populates FSI_FINANCIAL_PLAN table. A function called
FN_BSP_PROCESSING to populate Process table and call Cash flow engine. A
procedure called PR_RES_DET_IMPORT imports results back to Essbase,
aggregated at the Hierarchical Dimension member selection.
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FIX (@RELATIVE ([BSP COA S],0),QRELATIVE ([BSP_Entity S1,0), [BSP_Cur
rency S],@RELATIVE ([BSP_Strategy S],0), [BSP_Scenario S], [BSP Vers
ion S], [BSP Year], [BSP Period All],"F340", [BSP_Pricing Driver])

VAR Return Status = 100;

"No Attribute Value"

(

Return Status = QJCFE (
"PR FINANCIAL PLAN",
"FN_BSP PROCESSING",
&DBSERVERNAME,
@NumToStr (&§PORTNO) ,
&SID,

&USERNAME,

&PASSWORD,

@NAME ([BSP_COA S1),
@NAME([BSP_Entity_S]),
@NAME ( [BSP_Currency S]),

@NAME ( [BSP_Strategy S]),
([ 1)
([ )

@NAME ( [BSP_Scenario S]),
@NAME ( [BSP_Version S]),
IIN" ,

@NAME ( [BSP_Balance Driver]),
@NAME ( [BSP_Pricing Driverl]),
"ofsrm",

"OFSRM",

"TASK1",

"ADMIN",

"BSP",

"PR_RES DET IMPORT",
&ESSUSER,

&ESSPWD,

&SERVERNAME,

&APPLICATION,

&CubeName,

"impNBCFEF",

"impNBCF.msh"

);

)

ENDFIX
FIX (QRELATIVE ([BSP_COA S],0),@RELATIVE ([BSP Entity S],0), [BSP Cur

rency S],@RELATIVE ([BSP_Strategy S],0), [BSP_Scenario S], [BSP Vers
ion S], [BSP Year], [BSP Period All],"No Attribute Value");

"F100" = C100+N100;
"F140"=C140+N140;
"E360"

(

if ("F340"<>#MISSING AND "F340"<>0)
"AN360"/"F340";

endif;

)
ENDFIX;

FIX([BSP Currency S], [BSP_Scenario_ S], [BSP Version S], [BSP Year],
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"No Attribute Value","F340", [BSP Pricing Driver],"F100","F140")
@IDESCENDANTS ( [BSP_COA S]);

@IDESCENDANTS ( [BSP_Entity_S] ) ;

@IDESCENDANTS ( [BSP_Strategy S]);

@QIDESCENDANTS ("Period") ;

ENDFIX

7. BSP_FeeCalc_Annual_Seq

Description — This sequence is used in Fee Calculations on Loan and Deposit
Accounts. There are five business rules in the sequence.

1. BSP_Annual_FeeCalc_P1

Description — This business rule is used for Fee Calculations based on Scenario
Dimension members: Actual YTD, Forecast Rem and Rolling.
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SET UPDATECALC OFF;
SET CREATENONMISSINGBLK ON;
/*Capture the Dimension in the data form using Global Variables*/

FIX([BSP Entity S], [BSP Strategy S], [BSP Version S], [BSP Currency
_S],[BSP_Year S], [BSP_COA S],"No Attribute Value","YearTotal")

FIX ("Forecast Rem")

"FO00"

(

/*

if (("Forecast Rem"->"F900"==#MISSING) And ("Rolling"->"F900" <>
#MISSING)) "F900" = "Rolling"->"F900" - "Actual YTD"->"F900";
elseif (("Forecast Rem"<>#MISSING) And ("Rolling"->"F900" <>
#MISSING)) "F900" = "Rolling"->"F900" - "Actual YTD"->"F900" ;
endif;

*/

if ("Rolling"->"F900" <> #MISSING) "F900" = "Rolling"->"F900" -
"Actual YTD"->"FO00";

endif;

)

"F455"

(

/*

if (("Forecast Rem"->"F455"==#MISSING) And ("Rolling"->"F455" <>
#MISSING)) "F455" = "Rolling"->"F455" - "Actual YTD"->"F455";
elseif (("Forecast Rem"<>#MISSING) And ("Rolling"->"F455" <>
#MISSING)) "F455" = "Rolling"->"F455" - "Actual YTD"->"F455" ;
endif;

*/

if ("Rolling"->"F455" <> #MISSING) "F455" = "Rolling"->"F455" -
"Actual YTD"->"F455";

endif;

)

ENDFIX
FIX("Rolling")
"Fo00"

(

if (("Rolling"==#MISSING) AND ("Forecast Rem"->"F900" <>

#MISSING)) "F900" = "Actual YTD"->"F900" + "Forecast
Rem"->"F9o00";

endif;

)

"F455"

(
if (("Rolling"==#MISSING) And ("Forecast Rem"->"F455" <>

#MISSING)) "F455" = "Actual YTD"->"F455" + "Forecast
Rem"->"F455";

endif;

)

ENDFIX
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ENDFIX

FIX([BSP _Entity S], [BSP_Strategy S], [BSP Version S], [BSP _Currency
~S],[BSP_Year S], [BSP_COA Waiver],"No Attribute
Value","YearTotal")

FIX("Forecast Rem")

"F455"

(

/*

if (("Forecast Rem"->"F455"==#MISSING) And ("Rolling"->"F455" <>
#MISSING)) "F455" = "Rolling"->"F455" - "Actual YTD"->"F455";
elseif (("Forecast Rem"<>#MISSING) And ("Rolling"->"F455" <>
#MISSING)) "F455" = "Rolling"->"F455" - "Actual YTD"->"F455"
endif;

*/

if ("Rolling"->"F455" <> #MISSING) "F455" = "Rolling"->"F455" -
"Actual YTD"->"F455";

endif;

)

ENDFIX

FIX("Rolling")
"F455"

(

if (("Rolling"==#MISSING) And ("Forecast Rem"->"F455" <>
#MISSING)) "F455" = "Actual YTD"->"F455" + "Forecast
Rem"->"F455";

endif;

)
ENDFIX

ENDFIX

2. BSP_Annual_FeeCalc_P2

Description — This business rule is used for Fee Calculations based on
percentages entered or amounts specified.
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SET UpdateCalc Off;
SET CREATENONMISSINGBLK ON;

/*Capture the Dimension in the data form using Global Variables*/

FIX([BSP _Entity S], [BSP_Strategy S], [BSP _Version S], [BSP_Currency
~S],[BSP_Year S],"No Attribute Value","YearTotal")

/*Single Chart of Account selection using the runtime prompt*/
FIX([BSP _COA S],"Forecast Rem")

/*Calculate F455:Non Interest Income when F906:Non Interest Fee
Percentage is specified*/

"F455"

(
/*This condition checks whether F906:Non Interest Fee Percentage
is missing. When F906 is missing,F455 value is retained in F455
and when F906 is not missing F455 is calculated. */
/*Note: When both F455 and F906 are specified, F455 is calculated
using the value specified in F906*/
IF ("F455"==#MISSING)

IF ("F906"==#MISSING) "F455"="F455"*1;

ELSE

"F140"*"F9006"*Q@CurrRatio (&CurrMonth) ;

ENDIF;
ENDIF;

)

/*Calculate F900:Fee Income on Interest Bearing Chart of Account
when F905:0rigination Fee Income Percentage is specified*/

"F900"

(

/*This condition checks whether F905:0rigination Fee Income
Percentage is missing. When F905 is missing,F900 value is
retained in F900 and when F905 is not missing F900 is calculated.
*/

/*Note: When both F900 and F905 are specified, F900 is calculated
using the value specified in F905*/

IF ("F900"==#MISSING)

IF ("F905"==#MISSING) "F900"="F900"*1;

ELSE "F140"*"FO05"*@CurrRatio (&CurrMonth) ;

ENDIF;
ENDIF;

)

/*Calculate F906:Non Interest Fee Percentage when F455:Non
Interest Income is specified*/
"F906"
(
/*This condition checks whether F906:Non Interest Fee Percentage
is missing. When F906 is missing,F906 is calculated and when F906
is not missing F906 is retained in F906. */
/*Note: When both F455 and F906 are specified, F455 is calculated
using the value specified in F906*/
/*
IF ("F906" == #MISSING)
"F455"/ ("F140"*Q@CurrRatio (&CurrMonth)) ;
ELSE "F906"*1;
ENDIF;
*/

Predefined Business Rules & Sequences A-43



IF ("F455"<>#MISSING) "F455"/("F140"*@CurrRatio (&CurrMonth)) ;
ENDIF;
)

/*Calculate F905:0rigination Fee Income Percentage when F900:Fee
Income on Interest Bearing Chart of Account is specified*/
"F905"

(

/*This condition checks whether F905:0rigination Fee Income
Percentage is missing. When F905 is missing,F905 is calculated
and when F905 is not missing F905 is retained in F905. */
/*Note: When both F455 and F906 are specified, F455 is calculated
using the value specified in F906*/

/*

IF ("F905" == #MISSING) "F900"/ ("F140"*Q@CurrRatio (&CurrMonth)) ;
ELSE "F905"*1;

ENDIF;

*/

IF("F900"<>#MISSING) "F900"/ ("F140"*Q@CurrRatio (&CurrMonth)) ;
ENDIF;

)

ENDFIX
FIX ([BSP_COA S],"Rolling")

/*Calculate F455:Non Interest Income when F906:Non Interest Fee
Percentage is specified*/

"F455"

(

/*This condition checks whether F906:Non Interest Fee Percentage
is missing. When F906 is missing,F455 value is retained in F455
and when F906 is not missing F455 is calculated. */

/*Note: When both F455 and F906 are specified, F455 is calculated
using the value specified in F906*/

IF ("F906"==#MISSING) "F455"="F455"*1;
ELSE

"F140"*"F906";

ENDIF;

)

/*Calculate F900:Fee Income on Interest Bearing Chart of Account
when F905:0rigination Fee Income Percentage is specified*/

"F900"

(

/*This condition checks whether F905:0rigination Fee Income
Percentage is missing. When F905 is missing,F900 value is
retained in F900 and when F905 is not missing F900 is calculated.
*/

/*Note: When both F900 and F905 are specified, F900 is calculated
using the value specified in F905*/

IF ("F905"==#MISSING) "F900"="F900"*1;

ELSE "F140"*"FOO05";

ENDIF;

)

/*Calculate F906:Non Interest Fee Percentage when F455:Non

Interest Income is specified*/
"F906"
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(
/*This condition checks whether F906:Non Interest Fee Percentage
is missing. When F906 is missing,F906 is calculated and when F906
is not missing F906 is retained in F906. */
/*Note: When both F455 and F906 are specified, F455 is calculated
using the value specified in F906*/
IF ("F906" == #MISSING)
"F455"/"F140";
ELSE "F906"*1;
ENDIF;
)

/*Calculate F905:0rigination Fee Income Percentage when F900:Fee
Income on Interest Bearing Chart of Account is specified*/
"F905"

(

/*This condition checks whether F905:0rigination Fee Income
Percentage is missing. When F905 is missing,F905 is calculated
and when F905 is not missing F905 is retained in F905. */
/*Note: When both F455 and F906 are specified, F455 is calculated
using the value specified in F906%*/

IF ("F905" == #MISSING) "F900"/"F140";

ELSE "F905"*1;

ENDIF;

)

ENDFIX

/*BSP_COA Waiver Variable is used to capture the Chart of Account
Dimension Member to be used against the above selected Chart of
Account Dimension member*/

FIX([BSP_COA_Waiver],"Forecast Rem")

/*Calculate F455:Non Interest Income for Waiver Chart of Account
when F907:Fee Waiver Percentage is specified*/

"F455"

(

/*This condition checks whether F907:Fee Waiver Percentage is
missing. When F907 is missing, F455 value is retained in F455 and
when F907 is not missing F455 is calculated. The Deposit Service
Charge fee Chart of Account Value is captured using the variable
BSP_COA S for F455%/

/*Note: When both F455 and F907 are specified, F455 is calculated
using the value specified in F907*/

IF ("F907" == #MISSING) "F455"*1;

ELSE
"F455"=("F455"->[BSP_COA S])*"F907"* (-1) *@CurrRatio (&CurrMonth) ;
ENDIF;

)

/*Calculate F907:Fee Waiver Percentage for Waiver Chart of
Account when F455:Non Interest Income is specified*/

"F907"

(

/*This condition checks whether F907:Fee Waiver Percentage is
missing. When F907 is missing,F907 is calculated and when F907 is
not missing F907 is retained in F907. The Deposit Service Charge
fee Chart of Account Value is captured using the variable
BSP_COA S for F455 */
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IF ("F907" == #MISSING)

"F907"="F455"/ (("F455"->[BSP_COA S])*100*@CurrRatio (§CurrMonth)) ;
ELSE "F907"*1;

ENDIF;

)

ENDFIX
FIX([BSP _COA Waiver],"Rolling")

/*Calculate F455:Non Interest Income for Waiver Chart of Account
when F907:Fee Waiver Percentage is specified*/

"E455"

(

/*This condition checks whether F907:Fee Waiver Percentage is
missing. When F907 is missing,F455 value is retained in F455 and
when F907 is not missing F455 is calculated. The Deposit Service
Charge fee Chart of Account Value is captured using the variable
BSP _COA S for F455%/

/*Note: When both F455 and F907 are specified, F455 is calculated
using the value specified in F907*/

IF ("F907" == #MISSING) "F455"*1;
ELSE "F455"=("F455"->[BSP_COA S])*"F907"* (-1);
ENDIF;

)

/*Calculate F907:Fee Waiver Percentage for Waiver Chart of
Account when F455:Non Interest Income is specified*/

"F907"

(

/*This condition checks whether F907:Fee Waiver Percentage is
missing. When F907 is missing,F907 is calculated and when F907 is
not missing F907 is retained in F907. The Deposit Service Charge
fee Chart of Account Value is captured using the variable
BSP_COA S for F455 */

IF ("F907" == #MISSING)

"F907"="F455"/ (("F455"->[BSP_COA S])*(-1));

ELSE "F907"*1;

ENDIF;

)

ENDFIX

ENDFIX

3. BSP_Annual FeeCalc_P3

Description — This business rule is used for Fee calculations, for Scenario
Dimension members: Actual YTD, Forecast Rem and Rolling.
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SET UPDATECALC OFF;
SET CREATENONMISSINGBLK ON;
/*Capture the Dimension in the data form using Global Variables*/

FIX([BSP Entity S], [BSP Strategy S], [BSP Version S], [BSP Currency
_S],[BSP_Year S], [BSP_COA S],"No Attribute Value","YearTotal")

FIX ("Forecast Rem")

"FO00"

(

/*

if (("Forecast Rem"->"F900"==#MISSING) And ("Rolling"->"F900" <>
#MISSING)) "F900" = "Rolling"->"F900" - "Actual YTD"->"F900";
elseif (("Forecast Rem"<>#MISSING) And ("Rolling"->"F900" <>
#MISSING)) "F900" = "Rolling"->"F900" - "Actual YTD"->"F900" ;
endif;

*/

if ("Rolling"->"F900" <> #MISSING) "F900" = "Rolling"->"F900" -
"Actual YTD"->"FO00";

endif;

)

"F455"

(

/*

if (("Forecast Rem"->"F455"==#MISSING) And ("Rolling"->"F455" <>
#MISSING)) "F455" = "Rolling"->"F455" - "Actual YTD"->"F455";
elseif (("Forecast Rem"<>#MISSING) And ("Rolling"->"F455" <>
#MISSING)) "F455" = "Rolling"->"F455" - "Actual YTD"->"F455" ;
endif;

*/

if ("Rolling"->"F455" <> #MISSING) "F455" = "Rolling"->"F455" -
"Actual YTD"->"F455";

endif;

)

ENDFIX
FIX("Rolling")
"Fo00"

(

if (("Rolling"==#MISSING) AND ("Forecast Rem"->"F900" <>

#MISSING)) "F900" = "Actual YTD"->"F900" + "Forecast
Rem"->"F9o00";

endif;

)

"F455"

(
if (("Rolling"==#MISSING) And ("Forecast Rem"->"F455" <>

#MISSING)) "F455" = "Actual YTD"->"F455" + "Forecast
Rem"->"F455";

endif;

)

ENDFIX
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ENDFIX

FIX([BSP _Entity S], [BSP_Strategy S], [BSP Version S], [BSP _Currency
~S],[BSP_Year S], [BSP_COA Waiver],"No Attribute
Value","YearTotal")

FIX("Forecast Rem")

"F455"

(

/*

if (("Forecast Rem"->"F455"==#MISSING) And ("Rolling"->"F455" <>
#MISSING)) "F455" = "Rolling"->"F455" - "Actual YTD"->"F455";
elseif (("Forecast Rem"<>#MISSING) And ("Rolling"->"F455" <>
#MISSING)) "F455" = "Rolling"->"F455" - "Actual YTD"->"F455"
endif;

*/

if ("Rolling"->"F455" <> #MISSING) "F455" = "Rolling"->"F455" -
"Actual YTD"->"F455";

endif;

)

ENDFIX

FIX("Rolling")
"F455"

(

if (("Rolling"==#MISSING) And ("Forecast Rem"->"F455" <>
#MISSING)) "F455" = "Actual YTD"->"F455" + "Forecast
Rem"->"F455";

endif;

)
ENDFIX

ENDFIX

4, BSP_Annual FeeCalc P4

Description — This business rule is used for Fee Calculations based on the
percentages entered or amounts specified.
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SET UpdateCalc Off;
SET CREATENONMISSINGBLK ON;

/*Capture the Dimension in the data form using Global Variables*/

FIX([BSP _Entity S], [BSP_Strategy S], [BSP _Version S], [BSP_Currency
~S],[BSP_Year S],"No Attribute Value","YearTotal")

/*Single Chart of Account selection using the runtime prompt*/
FIX([BSP _COA S],"Forecast Rem")

/*Calculate F455:Non Interest Income when F906:Non Interest Fee
Percentage is specified*/

"F455"

(
/*This condition checks whether F906:Non Interest Fee Percentage
is missing. When F906 is missing,F455 value is retained in F455
and when F906 is not missing F455 is calculated. */
/*Note: When both F455 and F906 are specified, F455 is calculated
using the value specified in F906*/
IF ("F455"==#MISSING)

IF ("F906"==#MISSING) "F455"="F455"*1;

ELSE

"F140"*"F9006"*Q@CurrRatio (&CurrMonth) ;

ENDIF;
ENDIF;

)

/*Calculate F900:Fee Income on Interest Bearing Chart of Account
when F905:0rigination Fee Income Percentage is specified*/

"F900"

(

/*This condition checks whether F905:0rigination Fee Income
Percentage is missing. When F905 is missing,F900 value is
retained in F900 and when F905 is not missing F900 is calculated.
*/

/*Note: When both F900 and F905 are specified, F900 is calculated
using the value specified in F905*/

IF ("F900"==#MISSING)

IF ("F905"==#MISSING) "F900"="F900"*1;

ELSE "F140"*"FO05"*@CurrRatio (&CurrMonth) ;

ENDIF;
ENDIF;

)

/*Calculate F906:Non Interest Fee Percentage when F455:Non
Interest Income is specified*/
"F906"
(
/*This condition checks whether F906:Non Interest Fee Percentage
is missing. When F906 is missing,F906 is calculated and when F906
is not missing F906 is retained in F906. */
/*Note: When both F455 and F906 are specified, F455 is calculated
using the value specified in F906*/
/*
IF ("F906" == #MISSING)
"F455"/ ("F140"*Q@CurrRatio (&CurrMonth)) ;
ELSE "F906"*1;
ENDIF;
*/
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IF ("F455"<>#MISSING) "F455"/("F140"*@CurrRatio (&CurrMonth)) ;
ENDIF;
)

/*Calculate F905:0rigination Fee Income Percentage when F900:Fee
Income on Interest Bearing Chart of Account is specified*/
"F905"

(

/*This condition checks whether F905:0rigination Fee Income
Percentage is missing. When F905 is missing,F905 is calculated
and when F905 is not missing F905 is retained in F905. */
/*Note: When both F455 and F906 are specified, F455 is calculated
using the value specified in F906*/

/*

IF ("F905" == #MISSING) "F900"/ ("F140"*Q@CurrRatio (&CurrMonth)) ;
ELSE "F905"*1;

ENDIF;

*/

IF("F900"<>#MISSING) "F900"/ ("F140"*Q@CurrRatio (&CurrMonth)) ;
ENDIF;

)

ENDFIX
FIX ([BSP_COA S],"Rolling")

/*Calculate F455:Non Interest Income when F906:Non Interest Fee
Percentage is specified*/

"F455"

(

/*This condition checks whether F906:Non Interest Fee Percentage
is missing. When F906 is missing,F455 value is retained in F455
and when F906 is not missing F455 is calculated. */

/*Note: When both F455 and F906 are specified, F455 is calculated
using the value specified in F906*/

IF ("F906"==#MISSING) "F455"="F455"*1;
ELSE

"F140"*"F906";

ENDIF;

)

/*Calculate F900:Fee Income on Interest Bearing Chart of Account
when F905:0rigination Fee Income Percentage is specified*/

"F900"

(

/*This condition checks whether F905:0rigination Fee Income
Percentage is missing. When F905 is missing,F900 value is
retained in F900 and when F905 is not missing F900 is calculated.
*/

/*Note: When both F900 and F905 are specified, F900 is calculated
using the value specified in F905*/

IF ("F905"==#MISSING) "FO00"="F900"*1;

ELSE "F140"*"FOO05";

ENDIF;

)

/*Calculate F906: Non Interest Fee Percentage when F455:Non

Interest Income is specified*/
"F906"
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(
/*This condition checks whether F906:Non Interest Fee Percentage
is missing. When F906 is missing,F906 is calculated and when F906
is not missing F906 is retained in F906. */
/*Note: When both F455 and F906 are specified, F455 is calculated
using the value specified in F906*/
IF ("F906" == #MISSING)
"F455"/"F140";
ELSE "F906"*1;
ENDIF;
)

/*Calculate F905:0rigination Fee Income Percentage when F900:Fee
Income on Interest Bearing Chart of Account is specified*/
"F905"

(

/*This condition checks whether F905:0rigination Fee Income
Percentage is missing. When F905 is missing,F905 is calculated
and when F905 is not missing F905 is retained in F905. */
/*Note: When both F455 and F906 are specified, F455 is calculated
using the value specified in F906%*/

IF ("F905" == #MISSING) "F900"/"F140";

ELSE "F905"*1;

ENDIF;

)

ENDFIX

/*BSP_COA Waiver Variable is used to capture the Chart of Account
Dimension Member to be used against the above selected Chart of
Account Dimension member*/

FIX([BSP_COA_Waiver],"Forecast Rem")

/*Calculate F455:Non Interest Income for Waiver Chart of Account
when F907:Fee Waiver Percentage is specified*/

"F455"

(

/*This condition checks whether F907:Fee Waiver Percentage is
missing. When F907 is missing, F455 value is retained in F455 and
when F907 is not missing F455 is calculated. The Deposit Service
Charge fee Chart of Account Value is captured using the variable
BSP_COA S for F455%/

/*Note: When both F455 and F907 are specified, F455 is calculated
using the value specified in F907*/

IF ("F907" == #MISSING) "F455"*1;

ELSE
"F455"=("F455"->[BSP_COA S])*"F907"* (-1) *@CurrRatio (&CurrMonth) ;
ENDIF;

)

/*Calculate F907:Fee Waiver Percentage for Waiver Chart of
Account when F455:Non Interest Income is specified*/

"F907"

(

/*This condition checks whether F907:Fee Waiver Percentage is
missing. When F907 is missing,F907 is calculated and when F907 is
not missing F907 is retained in F907. The Deposit Service Charge
fee Chart of Account Value is captured using the variable
BSP_COA S for F455 */
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IF ("F907" == #MISSING)

"F907"="F455"/ (("F455"->[BSP_COA S])*100*@CurrRatio (§CurrMonth)) ;
ELSE "F907"*1;

ENDIF;

)

ENDFIX
FIX([BSP _COA Waiver],"Rolling")

/*Calculate F455:Non Interest Income for Waiver Chart of Account
when F907:Fee Waiver Percentage is specified*/

"E455"

(

/*This condition checks whether F907:Fee Waiver Percentage is
missing. When F907 is missing,F455 value is retained in F455 and
when F907 is not missing F455 is calculated. The Deposit Service
Charge fee Chart of Account Value is captured using the variable
BSP _COA S for F455%/

/*Note: When both F455 and F907 are specified, F455 is calculated
using the value specified in F907*/

IF ("F907" == #MISSING) "F455"*1;
ELSE "F455"=("F455"->[BSP_COA S])*"F907"* (-1);
ENDIF;

)

/*Calculate F907:Fee Waiver Percentage for Waiver Chart of
Account when F455:Non Interest Income is specified*/

"F907"

(

/*This condition checks whether F907:Fee Waiver Percentage is
missing. When F907 is missing,F907 is calculated and when F907 is
not missing F907 is retained in F907. The Deposit Service Charge
fee Chart of Account Value is captured using the variable
BSP_COA S for F455 */

IF ("F907" == #MISSING)

"F907"="F455"/ (("F455"->[BSP_COA S])*(-1));

ELSE "F907"*1;

ENDIF;

)

ENDFIX

ENDFIX

5. BSP_Annual FeeCalc_P5

Description — This business rule is used for Fee calculations for 'Budget'
Scenario Dimension member.
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SET UPDATECALC OFF;

SET CREATENONMISSINGBLK ON;

FIX([BSP Entity S], [BSP Strategy S], [BSP Version S], [BSP Currency
_S],@Next¥Yr ([BSP_Year S]),"No Attribute Value","YearTotal")

FIX ([BSP_COA S],"Budget")

/*Calculate F455:Non Interest Income when F906:Non Interest Fee
Percentage is specified*/

"F455"

(

/*This condition checks whether F906:Non Interest Fee Percentage
is missing. When F906 is missing,F455 value is retained in F455
and when F906 is not missing F455 is calculated. */

/*Note: When both F455 and F906 are specified, F455 is calculated
using the value specified in F906*/

IF ("F906"==#MISSING) "F455"="F455"*1;
ELSE

"E140"*"F906";

ENDIEF;

)

/*Calculate F900:Fee Income on Interest Bearing Chart of Account
when F905:0rigination Fee Income Percentage is specified*/

"EF900"

(

/*This condition checks whether F905:0rigination Fee Income
Percentage is missing. When F905 is missing,F900 value is
retained in F900 and when F905 is not missing F900 is calculated.
*/

/*Note: When both F900 and F905 are specified, F900 is calculated
using the value specified in F905*/

IF ("F905"==#MISSING) "F900"="F900"*1;

ELSE "F140"*"F905";

ENDIF;

)

/*Calculate F906:Non Interest Fee Percentage when F455:Non
Interest Income is specified*/
"F906"
(
/*This condition checks whether F906:Non Interest Fee Percentage
is missing. When F906 is missing,F906 is calculated and when F906
is not missing F906 is retained in F906. */
/*Note: When both F455 and F906 are specified, F455 is calculated
using the value specified in F906*/
IF ("F906" == #MISSING)

"F455"/"F140";
ELSE "F906"*1;
ENDIF;
)

/*Calculate F905:0rigination Fee Income Percentage when F900:Fee
Income on Interest Bearing Chart of Account is specified*/
"F905"

(

/*This condition checks whether F905:0rigination Fee Income
Percentage is missing. When F905 is missing,F905 is calculated
and when F905 is not missing F905 is retained in F905. */
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/*Note: When both F455 and F906 are specified, F455 is calculated
using the value specified in F906*/

IF ("F905" == #MISSING) "F900"/"F140";

ELSE "F905"*1;

ENDIF;

)

ENDFIX

FIX([BSP _COA Waiver],"Budget")

/*Calculate F455:Non Interest Income for Waiver Chart of Account
when F907:Fee Waiver Percentage is specified*/

"E455"

(

/*This condition checks whether F907:Fee Waiver Percentage is
missing. When F907 is missing,F455 value is retained in F455 and
when F907 is not missing F455 is calculated. The Deposit Service
Charge fee Chart of Account Value is captured using the variable
BSP_COA S for F455*/

/*Note: When both F455 and F907 are specified, F455 is calculated
using the value specified in F907%*/

IF ("F907" == #MISSING) "F455"*1;
ELSE "F455"=("F455"->[BSP_COA S])*"F907"* (-1);
ENDIF;

)

/*Calculate F907:Fee Waiver Percentage for Waiver Chart of
Account when F455:Non Interest Income is specified*/

"F907"

(

/*This condition checks whether F907:Fee Waiver Percentage is
missing. When F907 is missing,F907 is calculated and when F907 is
not missing F907 is retained in F907. The Deposit Service Charge
fee Chart of Account Value is captured using the variable
BSP_COA_S for F455 */

IF ("F907" == #MISSING)

"F907"="F455"/ (("F455"->[BSP_COA S])*(-1));

ELSE "F907"*1;

ENDIF;

)

ENDFIX

ENDFIX
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