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Preface

Intended Audience
Welcome to Releas®0.0.0.00f the Oracle Financial ServicBasel Regulatory Capit@asicUser Guide.

This guide is intended for:

1  Technical Analyst This user ensures that the data is populated in the relevant tables as per the
specifications, executes, schedules and monitors the execution of Runs as batches.

BusinessAnalyst This user reviews thieinctional requirements and information sources, like reports.

Data Analyst This user would be involved with cleaning, validation and importing of data into the
OFSAA Download Specification Format.

T  Administrator The Administrator maintains user accounts and roles, archives data, loadsedata
and so onThe administrator would control the access rights of users.

Documentation Accessibility

For information about Oracle's commitment to accessibility, visit@nacle Accessibility Program website at
http://www.oracle.com/pls/topic/lookup?ctx=acc&id=docacc

Access to Oracle Support

Oracle customers have access to electronic support throu@rdtie Support. For information, visit
http://www.oracle.com/pls/topic/lookup?ctx=acc&id=info or visit
http://www.oracle.com/pls/topic/lookup?ctx=acc&id=trs if you are hearing impaired.

Structure
1 Introduction to Basel Regulatory CapiBdsic
2 Overviewof OFSAA Infrastructure
3 OFS Basel Regulatory Capital Application
4 Application Processing
5 Reporting
6 Process Tuning
A Frequently Asked Questions

Glossary

Related Information Sources

9 Oracle Financial Services Basel Regulatory CapitaicReleasé.0.0.0.0 InstallationGuide
1 Oracle Financial Services Basel Regulatory CapitaicAdmin Guide
9 Oracle Financial Services Basel Regulatory Capital Analytics User Guide
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What 6s New in this Release
I n the OFS Basel Regul atory Capital Rel ease 6.0.0
regulatory framework for more resilienam ks and banking systems, Dec 201

have been introduced. The following enhancements have been introduced in this Release for the
BIS jurisdiction:

1 Capital ChangesThrough this release the application supports the Basel Il revisid@aytital structure
whereCommon Equity Tier 1 Capitahust be at least 4.5% of toRisk weighted assstup from 2% in
Basel Il) Tier 1 capital must be at least 6.0% ahl Risk weighted assetsy( from 4% in Basel )l Total
capital must be 8.0% oftial Risk weighted assetEach component of Capital undergoes minority interest
and regulatory adjustments.

1 Capital Buffer:As introduced in the Basel 11l Accord, the application calcultiedollowingadditional
capital buffers, (i) a mandatory capitainservation buffer of 2.5% and (ii) a discretionary countercyclical
buffer, which allows national regulators to require up to another 2.3Rskfweighted assethuring
periods of high credit growth.oss absorbency e&sorequired to be measanextension ofCapital
Conservation Buffer. The application supports the calculation of additional capital surcharge requirements
in the case of Global systemically important banksS(8s).

1 Leverage RatioThe application calculates the Leverage Ratio for R Bank. The application
supports calculation of Capital measure and Exposure measure that are used in the calculation of Leverage
Ratio.

1 CVA Risk: The application supports the calculation®fA Risk Capitalcharge(as introduced in the
Basel 1l acord)in addition to counterparty default risk charge for Over tloai@er derivative portfolio.

1 Mitigant Eligibility and Haircut Assignmenifhe changes introduced through Basel Il on mitigant
eligibility and haircut assignment have been consideredsréiiéase and supported.

The following legacy issues have been fixed in this Release:

1 CRM by Issuer Asset Claskm caseanexposure is covered by a guarantee or a credit derivative, the risk is
considered as an indirect risk to issuer of these mitigahtsapplicatiordefines asset class on the
mitigant side by looking at the mitigant type and the issuer type of the mitigant.

1 Margin Lending TreatmenMargin Lending transactiorere called Securities Financing Transaction on
which RWA calculation neesto be doneThe applicatiorcalculates EAD for margin lending transaction
and also does netting and RWA calculasion such transaction as per Basel Il guidelines.
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Chapter 1  Introduction to Basel Regulatory Capital

1.1 Overview

In 1988 Bank for International Settlements came out with the first guidelines on capital adequacy called the
Basel | accord.Basel |, that is, the 1988 Basel Accord, primarily focusedredlit risk Assets of banks

were classified and groupedtarfive categories according to credit risk, carrying risk weiglds.4 July

2006, theBIS Committee issued eomprehensive versioof the Basel || FrameworkThis document is a
compilation of the June 2004 Basel Il Framework, the elements dfo@& Accordthatwere not revised

during the Basel Il process, ti®96 Amerment to the Capital Accord todorporate Market RiskdNo

new elements have been introduced in this compilation.

The major outlines of Basel Il accord is to comply with the three pillars.
1  The Frst Pillar- Minimum Requirementéor
A Tier 1, Tier2 and Tier3 Capital
A Credit Risk
A Market Risk
A Operatioml Risk
i  The Second Pillar Supervisory Review Process and
i The Third Pillar- Market Discipline

Changes relating to Securitization from Basel 2.5 ates incorporated in the previous versions of the
OFS Basel Regulatory Capital Release are prevalent in the current release as well.

The maén highlights of Basel llaccord of December 2010 (rev June 204&j)e:

9 Stricter Capital: Basel Il requirs banlks to hold 4.5% of common equity (up from 2% in Basel II) and 6%
of Tier | capital (up from 4% in Basel Il) of riskeighted assets (RWA).

1 Capital Buffer: Basel Il also introduces additional capital buffers, (i) a mandatory capital conservation
buffer 0f2.5% and (ii) a discretionary countercyclical buffer, which allows national regulators to require up
to another 2.5% of capital during periods of high credit growth.

1 Leverage Ratio: In addition, Basel Il introduces a minimum leverage ratio and twcecktiguridity
ratios. The leverage ratio is calculated by dividing Tier 1 capital by the bank's Total Exposure. Banks are
expected to maintain the leverage ratio in excess of 3%.

1 CVA Risk: Basel lll introduced CVA risk charge iddition to counterparty defauiisk charge for Over
the counter derivative portfolio.

1 Liquidity Coverage and Net Stable Funding Ratio: The Liquidity Coverage Ratio requires a bank to hold
sufficient highquality liquid assets to cover its total net castflows over 30 days; the Net Stable Funding
Ratio requires the available amounttdble funding to exceed the required amount of stable funding over
a oneyear period of extended stress.

1.2 KeyBenefits

The advantages that you can gain from the OFS Basel Regulapital applicatiorare as follows:
1  One integrated application which allows for multiple jurisdictional computations.
91  Different approaches have been configured for various portfolios

1  Financialinstitutions can migrate to more advanced approaches as and when required.
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1  Comprehensive coverage of Credit Risk Mitigation techniques which ensures optimum allocation of
Credit Risk Mitigants to exposures for maximum RWA reduction

1  Extensive, prébuilt instrument coverage, built tneetBasel Il and Il guidelines, which means banks
can get #fAup and runningo .quickly with minimal prepr

1 Itis a fully transparent application where all Rules and Approaches are visible to business users and
reviewers/aditors.

1 Audit Trail is present to maintain accountability of Rules changes, user activity, or system
modifications.

1 Integrated Stress Testing Frameworikhis Assess regulatory capital requirements under stress
scenarios as per guidelines within a singitem for:

A Compliance
A Strategic decision making
A Capital planning

1  Comprehensive and usfrrendly modeling framework providing induststandard statistical
techniques and business models for PD, LGD, and EAD.

1  The application has the capability to buildhost models.

1.3 Ap pl i claterface with ©ther Financial Services
Components

Analytical Applications Reconciliation Framework

After data is configured into the relevant tables, you also have an option to perform General Ledger (GL)
Reconciliation usig our OFS Analytical Applications Reconciliation Framework.

NOTE: The Oracle Financial Services Analytical Applications Reconciliation Framework has to be
additionally licensed by the bank.

OFS Analytical Applications Reconciliation Framework comparebthel ances from t he bankds o
systems, to the balances in the bankbés financi al syst
Analytical Applications Reconciliation Framework finds out differences, if any, between the two. On the

basis of sah reconciliations, adjustment entries are passed when required, to ensure that the data from the

operational systems tally with the balances in the GL. If you have identified the account or contract that is

responsible for the difference, then you cantifgdhe difference by posting a correction entry on that

account. Therefore, OFS Analytical Applications Reconciliation Framework aims to bring the operational

system at par with the financial system (GL) by passing adjustment entries, or correctés) enboth.

For more information on the Oracle Financial Services Analytical Applications Reconciliation Framework,
refer to the Oracle Financial Services Analytical Applications Reconciliation Framework User Manual.

For more information on the Data Quality Framework, referQoacle Financial Services Analytical
Applications Reconciliation Framework User Manual

NOTE: Assignment type has code and leaf members that are created/populated using AMHM screen,
which is a part of EPM products.

Operational Risk Economic Capital

Basel regulation defines Operational risk (in Para 644 BCBS B2&el lldated June 2006) as the risk of
loss resulting from inadequate or failed internal processes, people and system or from external events.
Oracle Financial Services Operational Risk Economic Capital is responsible for providing a framework for
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identifying, measuring, monitoringand managing all risks within the scope of the definition of operational
risk. Oracle Financial Services Operational Risk Economic Capital (ORBglication enables you to
model the distribution of potential losses due to operatiaekl In this application, we propose a loss
distribution based approach consistent with Basebuidelines, to estimate the Economic Capital for the
Operational Risk at the firm level. Oracle Financial Services Operational Risk Economic Capital
Application facilitates the calculation of potential losses due to operational risk using the LDA approach.
The application is capable of reporting the losses due to operational risk at reporting group level (both
internal and standardized) as well as at firaele

Loan LossForecasting andProvisioning

International Financial Reporting Standards (IFRS) guidelines have set out requirements on classification
and measurement of financial assets and liabilities. It specifies two approaches for the measurement of
assets namelyAmortized Costaind Fair Value approach. The 3 phases in which IFRS 9 is issued is as
follows:

T Phase I: Classification & measurement
1  Phase II: Impairment
1  Phase lll: Hedge Accounting

Oracle Financial Services Loan Loss Forecasting & Provigjpaddresses the requirements of Phase I

(Impairment) of IFRS 9. The exposure draft on Phase Il requires institutions to adopt an Expected Loss

approach for impairment provisions. LLF&P supports two approaches (Incurred Loss and Expected Loss)

to impairne n t provision calcul ations. LLF&P fills a key gap
Basel committee has strongly supported the move from incurred loss approach to expected loss approach

for provisioning calculation.

Market Risk

Oracle FinanciaBervices Market Risk is concerned with the estimation of market risk for the portfolios
held by the bank. These portfolios may belong to the trading book or the banking book. Oracle Financial
Services Market Risk enables a bank to estimate the markedfrisiportfolio based on its underlying
positions, through the estimation of risk measures such as-gaRigk, Conditional Valuat-Risk and so

on. It also enables a bank to carry out Stress Testing and Back Testing procedures for validation.

Risk meastes based on VaR have multiple applications; the scope of Oracle Financial Services Market
Risk is not only restricted to Regulatory Reporting but also extends to the internal reporting needs of the
bank. Oracle Financial Services Market Risk supports etstimation of market risk of useefined
portfolios covering a wide range of instruments.

Credit Risk Economic Capital

Economic Capital is the capital level required by the bank to cover the losses within a given probability.
Economic capital is attribetd mainly to three risks: Credit Risk, Operational Risk and Market Risk.
Economic Capital methodologies can be applied across products, lines of business and other segments as
required. BaseCommittee,as a part of pillar 2 requirements in Basel accendphasizes banks to have

their own methods, processes to calculate adequate capital for the risk they assumed. The focus on
Economic Capital calculation is industwide to measure risk, to optimize performance by reallocating
capital to strategically imptant businesses as well as businesses with high returns. An Economic Capital
framework relates the risk of investment to the amount of capital required, thus putting business
performance or investment return into a proper perspective relative to risk.

On identifying the risk type, EC is computed according to the asset class of the counterparty. Different
approaches are followed for counterparties falling under different asset class. The asset type prescribed
according to Basel is:

1  Corporate
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Sovereign
Retail
Specialized Lending

Securitization
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Banking Book
il Other Assets
Liquidity Risk Management

Liquidity Risk Management (LRM) has emerged as a critical risk management function for banking
institutions, as regulators increasingly require banks to haebuwst liquidity management framework in
place. As per the Basel Committee on Banking Supervi8@B§ ,liquidity is the ability of a bank to

fund increases in assets and meet obligations as they come due, without occurring unacceptable lbsses
OracleFinancial Services Liquidity Risk Management, Release 2.0, is designed to address liquidity risk of
banking institutions across the world. It allows institutions to comply with the Individual Liquidity
Adequacy StandarddLAS) or similar standards issuday other regulators. The objective of the LRM
Application is to provide a control system to financial institutions to help them identify, measure, monitor,
and manage liquidity risk.

Oracle Financial Services Liquidity Risk Management, Release 2.0 supports the following functionalities:

1  Supports storage and reporting of cash floB&WY, Stress) across natural, locaind reporting
currencies.

Liquidity Gap Calculation
Liquidity Coverage and Funding Concentration Calculation
Defining Counterbalancing Strategies

ICAAP

International Convergence of Capital Measurement and Capital Standaréevised Framework
(popularly known as Basel 1), was issued by the Basel Committee of Bankpegviion (BCBS) in June
2004. The revised framework aims for significantly more-geksitive capital requirements than the 1988
Basel | Accord and is based on three mutuedipforcing pillars: minimum capital requirements,
supervisory review and magkdiscipline.

Pillar 1 covers minimum capital requirements for credit, market and operational risk. Ri8ap&rvisory
Review) comprises of Internal Capital Adequacy Assessment Process (ICAAP) followed by the
Supervisory Review and Evaluation ProcéS®REP). Pillar IMarket Discipline) includes disclosure
requirements or reporting. Thus, ICAAP covers the Pillar 2 of the Basel Il Accord and is followed by
SREP.

ICAAPisaf i r mds i nternal aiscorsidesedhas madequatd to ao\derpaltetiahrisks toh a t
which it is exposed. ICAAP is applicable to all banks irrespective of their size and complexity and its
implementation is one of the major challenges faced by banks.

While the objective of Oracle Financial Services ICAAP Assessmeritsfi in the gap in the Oracle
Financial Services ICAAP offering, this application can also be used as a standalone application.

Pillar 2 guidelines of Basel Il accord requivanks to have policies and procedures designed to ensure that

the bank identfies, measures, and reports athaterial riske . . Al | materi al risks faced
should be addressed in the capital assessment praiessT h u s the banks are required
risks and determine which risks are materials to the bank.

Further, ICAAP is based upon the principle of proportionality which states that the specific design of the
bankés | CAAP is proportionate to the risk level compl
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The guidelineon Bank-Wide Risk Management- Internal Capital Adequacy Assessment Process of
OENB, Austria states that:

AThe decision as to which systems are wuseful and appro
on the basis of the bankds speci fitsetf shouidddentifisther uct ur e. B
areas in which it should employ more complex risk measurement and management methods as well as the

areas in which si mpl Ehus, abank may dse a stamdatdided apprbathi far market

risk under ICAAP, in casthe materiality assessment of market risk is low but will be expected to use

sophisticated modeling based approach if market risk is highly material for the bank.

Retail Portfolio Risk Models and Pooling

Under the Capital Adequacy framework of Basel Bnks are permitted to group their loans to private
individuals and small corporate clients into a Retail Portfolio. As a result, they are able to calculate the
capital requirements for the credit risk of these retail portfolios rather than for the imdiigczounts.

Basel accord has given a high degree of flexibility in the design and implementation of the pool formation
process. However, creation of pools can be voluminous andctimguming. Oracle Financial Services
Retail Portfolio Risk Models and Plirng, Release 3.4 classifies the retail exposures into segments (pools)
using OFSAAI Modeling framework.

Oracle Financial Services Retail Portfolio Risk Models and Pooling, Release 3.4, uses modeling techniques
available in OFSAAI Modeling framework. THP applicatiomrestricts itself to the following operation:

1  Sandbox (Dataset) Creation

RP Variable Management
Variable Reduction

Correlation

Factor Analysis

Clustering Model for Pool Creation
Hierarchical Clustering

K Means Clustering

Report Generation

Pool Stability Report

=A =4 =4 -4 4 A4 -4 A -4 -4

OFSAAI Modeling framework provides Model Fitting (Sandbox Infodom) and Model Deployment
(Production Infodom). Model Fitting Logic will be deployed in Production Infodom and the Pool
Stability report is generated from Production Infodom.

Basel Regulatory Capital Analytics

For more information Basel Regulatory Capital Analytics refdReportingon page242.

Credit Risk Management

Oracle Financial Services (OFS) Credit Risk Management titeiti in obtaining an enterpriséde
comprehensive view of credit risk metrics in a single instance. Financial institutions can obtain a single
customer view of credit risk across exposures spread over multiple product types, lines of business,
geographis, and legal entities. The out of the box capability of the application suppostbsiifireeports
covering credit quality, reserves, delinquency, new business, risk migration, capital requirement, collection,
and concentration.
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Chapter 2  Overview of OFSAA Infrastru cture
2.1 Components of OFSAA Infrastructure

Oracle Financial Services Analytical Applications Infrastructure (OFSAAI) is a complettoeadd web

based business intelligence solution that provides tools for data integration, mart building, query and
analyss, intelligent alerting, and information delivery. OFSAAI enables financial institutions to measure
and meet ristadjusted performance objectives, cultivate a risk management culture through transparency,
lower the costs of compliance and regulation, angrove insight into customer behavior. Data in the
Basel Regulatory Capitdkequirementapplication is configured and computed using the components of
OFSAAI. The main objective of this section is to familiarize you with the important modules of OFSAAI
to help understand the functionality of tBasel Regulatory Capit&equiremengpplication.

This module documents the following:

1 Unified Metadata Manager

A Data Integrator Framework
A Data Entry Forms and Queries
A Metadata Browser
A Business Metadata Management
1 Rule Framework
I System Configuration
A Segment/Metadata mapping

I Administration

A Save metadata
A Utilities

0 User Group Batch execution Map

2.2 Access OFSAA Infrastructure

Infrastructure can be accessed through yourlvelwser as soon as the System Administrator (8#talls

and configures Oracle Financial Services Analytical Applications Infrastructure. The SA will provide you
with a link through which you can access Oracle Financial Services Analytical Applications Infrastructure.
You can access the Infrastructur@pbication using this link.For more information on Starting
Infrastructure Servers, refer OFSAAI 7.3 Installation manual.

2.2.1 OESAA Infrastructure Login
While accessin@FSAAI the Splaslscreenis as displayed:
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Financial Services Analytical Applications Infrastructure

ORACLE

About

Language  [vszaw ]
User ID
Password

You can select the required language fromltarguage drop-down list. The language options displayed
in the dropdown are based on the license. Enter Wser ID and Password provided by the System
Administrator and clickLogin. You will be prompted to change your password on your first login.
Alternatively, you can also choose to change your password any time.

L. Financial Services Analytical Applications Infrastructure
ORACLE -
User ID PQAUSER
Old Password
New Password
Confirm Password
Y Ik : 5
0K C | o
pomespopp

Refer to the following guidelines for Password Creation:

1  Passwords are displayed as asterisks (stars) while you enter. This is to ensure that the password is not
revealed to other users

Ensure that the entered password is at least six characters long.
The password must be alphanumeric with a combination of numbers and characters.

The password should not contain spaces.

= =4 =4 =4

Passwords are case sensitive and ensure that the Caps Lock inewQi.
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By default, the currently used password is checked for validity if password history is not set.

New password should be different from previously used passwords based on the password history,
which can be configured.

If you encounter any of the fowing problems, contact the System Administrator:

il

f
f
f

Your user ID and password are not recognized.
Your user ID is locked after three consecutive unsuccessful attempts.
Your user ID has been disabled.

Guest user cannot change the password.

OFSAAI Splash Sceen

On successful login, the Infrastructure splash screen is displayed. The splash screen is divided into three
frames as depicted in the following image:
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Top / Header

I ——— B
{= OFSAA Infrastructure - Windows Internet Explorer ['-_l['Elgl

' Financial Services Analytical Applications Infrastructure User: ORMUSER

ORACLE

Logowt  Change Password  About Connected to: 24[PROD74 In Setup :

Connected to; | AAPROD74 ¥

& Home
() Unified Metadata Manager
-E¥ Rules Framework

B-fffy Forms Framework

[#-%% Operations
&
£
£

Right Frame
/ Work Area

]--% System Configuration

£ Administration

]"o% Advanced Analytics Infrastructure

oy AMHI UMM Offline Population l

- Financial Senvices Applications i Set My Home Page : Forms Framework v| | Save |

L

Left Hand Side (LHS) / Function
Menu Frame

The Header frame displays the user details along with the Information Domain selected in the right hand

corner in top frame of the screen. To exit Oracle Financial Services Analytical Applications Infrastructure,

click Logout. The builtin security sysgtm ofthe Infrastructure ensures restricted access to the respective

screens based on the userés role. This is based on the

The Function Menu frame displays the Information Domain to which you areectmth The main
functions of Oracle Financial Services Analytical Applications Infrastructure, which appear as expandable
folders contains submenus with different options. Ciigld to expand the function menu folder. The
function menu displays the list efibmenus/options. Click the required menu option to open the respective
screen.

2.3 Unified Metadata Manager

Unified Metadata Manager is intended for the Information and Business Analysts who are instrumental in

supporting and affecting analytical decisioligrovides a consistent view of the business dimensions and

key measureOFSAAI6 s uni que Uni fied Metadata technology all ows
set of business terms and securely deploy them across the entire range of analytidoagplithé

following sections within the Unified Metadata Manager are relevant for processBasel Regulatory

Capital

| Data Integrator Framework
1  Data Entry Forms and Queries

i Metadata Browser
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1 Business Metadata Management

2.3.1 Data Integrator Framework

Data Integrator framework within thafrastructure system is a comprehensive data integration platform
that facilitates all the data integration requirements from-i@bime and higiperformance batch loads to
eventdriven integration processes aB@A-enabled data servicd3ata Integrator is a software application
based orthe ETL (Extract TransformLoad) structure, which is used for data transformation and merging.
In Data Integrator, you can standardize and integrateldte fromvarious sourcesystens into a single
standard format for data analysi¥o better understand the OFS Basel Regulatory Capital application, the
following components of the Data Integrator framework is elaborated in this section.

A Warehouse Designer

A Post Load Transformain

Warehouse Designer

In the Warehouse Designer, you can define Data Source Models, Map Data Source to Applications, and
associateDatabaseExtracts to a Table/File for data extraction. The Warehouse Designer consists of the
following sections:

i Data Source
i Database Extracts

i File Extracts

Data Sources Designer

Data Sources Designer within the Data Integrd&mamework ofthe Infrastructurefacilitates youto
generate data models by defining and mapping the required applications and data ¥our¢Bssines
Analysts) need to have ETL Analyst function role mapped to access the Data Integrator franiEweork.
Source Designerscreen displays the list of pdefinedapplications, Data Sources, and Mapped Sources in
the LHS menu and cwists of three sectionamely:Define Applications, Define Sources, and Map. In the
Source Designer screegiou can:

1  Define Data Source Applications
i Define Data Sources

1  Map Data Sources to Applications
1

Generate Data Models for each Application
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'3
<% Data Integrator Source Designer

o1
B8 Applications

BA@

Source type FlatFile RDEMS Real Application Clusters & Type Remate

t Map L)

Applicetion Attribution_Analysis -

Define Data Sour ce Application

A daa source application is a logical groupdaftasources. You can define data source applications and
modify or remove the application details in theurce DesignescreenTo define Data Sourcapplications
in the Define Applications grid:

1. Enter theApplication Name by which you can identify the application.
2. Enter a description or related information about the application.

The application details should contain the name and information pertaining to the source data required. For
example:ABC Corporatecan be the source applicatiohBC Corporate salesan be the description and

data can be extracted from Oradatabasewhich has RDBMS Source Typ€lick icon in Define
Applications tool bar and save the application details.

You can also clic iconto define another application or cIi icon to clear the specified details.
To Edit the Data Source Applications descriptian the Define Applicationsrig:

1. Select the required application from the LHS menu. The application details are displayed
in the Define Applications grid.

2. Click icon in the Define Applications tool bar.

3. Edit the application description as required.

4. Click button and save the application details.
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To Delete Data Sourcespplicationsin the Define Applications gridnsure thathere are no data sources
mapped. If a model is generated using the application, the data sources cannot be unmapped and hence the
application cannot be deleted.

1. Select the required application from the LHS menu. The application details are displayed
in the Define Applications grid.

2. Click button in the Define Applications tool bar. Cli€K in the information dialog
to confirm deletion.

Define Data Sour ces

Data Source refers to the physical structure or location of the source file. Data Source can either be a file or
a table with rows and columns and can reside on a remote server or on a local desktop machine.
Applications access Data Source using a FTP ection. You can define Data Sources and also modify or
remove the Data Source details in 8murce Designescreen. To define Data Source in the Define Sources
grid:

1. Enter theSource Nameof the data source.
2. Enter a description or related information abthe application.
3. Select theSourceType as either Flat File (default) or RDBMS.

If Flat File Source Type is selected, select the sefygre as either Local or Remote from
the drop down list, and enter the details as tabulated:

NOTE: For sourceaype as Flat File Remote, the fields i.e. Server port, FTP drive, FTP share, Sdaree
format, andpassword are mandatory.

Field Description

Fields marked in red asterisk) (are mandatory.

| Specify the Source Date Format to be used as default date format for sourc
Local
extraction and mapping, which is unless modified inDbéne Extractscreen.

Server Name Enter the Server Name or IP address where the Data Source exist
User ID: Enter the FTP User ID required to connect to the server.
Server Port Enter the active server port number which contains the flat files.

Password Enter the FTP user password required to connect to the server.

> > > > >

FTP Drive: enter the FTP server path. In cageUnix Servers, the home directo|

Remote path is taken by default.

A Source Data Format Enter the Source Date Format which will be used as the d¢
date format for source data extraction and mapping, and which is unless modi

the Define Extractscreen

A FTP Share Enter the ASCII files location for loading if it is located in the stag

area other than the default staging area of Infrastructure Database Server.

If RDBMS Source Type is selected, specify the source type details as tabulated. The
available options are based on the statees| Application Clusterscheckbox.
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Field

Description

Fields marked in red asterisK) @re mandatory.

If Real Application Clusterg
(RAC) checkbox is selected

A User ID: Enter the Database User ID, which is also assumed as the Schema na

is the Oracle database and if the Table Owner field is left blank.
A Source Data Format Enter the Source Date Format which will be used as trailte
date format for source data extraction and mapping.
A Password Enter the Database user password required to connect to the server.

A Locale: Select the language using which the Infrastructure Database compone
installed. The available optionglepend on the languages defined in
Aiconfigurationod table.

A JDBC URL: Enter the JDBC (Java Database Connectivity) url configured by

administrator to connect to the database.

A Table Owner. Enter the schema name in case of Oracle database, or Owi

Database Tables in case of SQL Server and other Databases.

A TNSNAME: It is the SQL*Net configuration file that defines databases addre;
establish connection. Enter the TNSNAME created for the Information Domain.

ensure that:
It is mandatory to entéhe TNS Name if it is the Oracle database.

The field is inactive if SQL or DB2 database is selected.

If Real Application Clusterg
(RAC) checkbox is not

selected

A Database Nameenter the name of the Source Database from which the extrac

required tabe done.

A TNSNAME: It is the SQL*Net configuration file that defines databases addre:

establish connection. Enter the TNSNAME created for the Information Domain.

A Table Owner. Enter the schema name in case of Oracle database, or Owi

Database Tablda case of SQL Server and other Databases.
A Database Select the Database from the drop down list.
A Server Name Enter the Server Name or IP address where the Data Source exist

A JDBC Drivers: Select the JDBC (Java Database Connectivity) driver fronuiye

down list.
A Server Port Enter the active port number of the server which contains the flat filg

A Source Data Format Enter the Source Date Format which will be used as the d¢
date format for source data extraction and mapping, unless modifiged Define

Extractsscreen.
A User ID: Enter the FTP User ID required to connect to the server.

A Locale: Select the language using which the Infrastructure Database compone

installed. The available options depend on the languages defined ir
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Field Description

ficognufriati ono tabl e.

A Password Enter the Database password required to connect to the server.

4. Click icon in Define Sources tool bar and save the Data Source d¥tilsan also

click icon to define another Data Source or cI icon to clear thespecified
details.

To Edit Data Source in the Define Sources grid
1. Select the required Data Source from the LHS menu. The Data Source details are
displayed in the Define Sources grid.
2. Click button in the Define Sources tool bar.

3. Edit the Data Source détaas required. You can update all the details except the Source
Name, Source Type, and Real Application Cluster option selected.

4. Click button and save the Data Source details.

To DeleteData Source in the Define Sources gddsure that there are applications mapped. If a model
is generated using the Data Sources, the same cannot be unmapped and neither be deleted.

1. Select the required Data Source from the LHS menu. The Data Source details are
displayed in the Define Sources grid.

2. Click button in the Define Sources tool bar. ClioK in the information dialog to
confirm deletion.

Map Data Sour cesto Applications

You can associate the defined data sources to the required applications using the Map functionality. You
can map one or more t@asources to serve multiple applications and load separate sources of data into the
warehouse. When mapped, the application and all the associated data sources are grouped. You can identify
the source data with reference to the source business applidaiidiap Data Sources to Application in

the Map grid, select the requirégbplication to map the Data Sources. Do one of the following:

1  Select the Application from the Mapped Sources list in the LHS menu.
1  Select the Application from the Application dropwdoin the Map grid.

On selection, the mapping details for the selected Application are displayed Avdiiable Sources
(available)and Source Applications (mappeli§t. To map the Data Source to the selected Application, do
one of the following:

1  Selectthe required Data Source, from the Available list and cEoutton. You can press Citrl key
for multiple selections.

To map all the listed Data Sources to the application, (=:kutton.

You can also remove data source mapping by selecting from Source Applications list and kiog.
To remove all selected Data Sources mapping, k:on.CIick icon and save the mapping details.
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Gener ate Sour ce M odels

Once you have defined andapped the Data Sources to the required Application, you can generate the
Source Models and extract the application data sources to populate data into the warehosma&ca&he
models for each applicatiespurce combination are imported into timérastructire metadata repository.

You can generate Source Model only for RDBMS data source using Data Catalogs that are defined in the
databaseTo generate Source Model in tBeurce Designescreen:

1. Select the requireApplication which has the RDBMS data souraespped. Do one of
the following:

0 Select the Application from tHdapped Sourcedist in the LHS menu.
o0 Select the Application from th&pplication drop down in the Map grid.

On selection, the data source mapping details for the selected Applicationpagetisin the
Available SourceandSource ApplicationBst.

2. Select the RDBMS Data Source from theurce Applicationst.
3. Click Generate Source Modelcon from the Map grid tool bar.

In the Generate Source Modekcreen, you can generate Source ModéhguPata Catalogs. You can

specify the Filter criteria for selection. Filters are patterns for entity names in the Database and can restrict

the source model generation to a specific set of entffigscify the ifter entries by entering details in the

AiStarts witho, AContai nso, and AEnds witho fields. Th
specified filter conditions matches. You can also specify multiple conditions for a single filter type using
commaseparated values. For example, tables$tda ng wi t h TB and TM can be speci fi

4. Click Generate The Source Model is generated and the status is displayed in a
confirmation dialog. CliclOK.

NOTE: If the Source Model has already been generated, a confirmation dialog is displayed to replace the existing
model. ClickOK or Cancel

The Source Model is generated in the specified directory which has to be extracted or transferred to the
Business Data Maal.

Database Extracts

Data extraction refers to the process of retrieving unstructured data from data sources for further data
processing, storage, or migration. You can extract data sources to a Table or a File. You (Business
Analysts) need to have ETL Alyst function role mapped to access the Data Integrator framework within
the Infrastructure system.
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Connected to: BASELEDOM -

c{ Data Integrator
E}'DI Browser
- Extract Name*
8 Atribution_Ana...
®8 pascLsoL Extiact To ' File
B8 comme
&= Comman Applications* Attribution_Analysis - Sources* Attribution_SRC -
4 Extract Entities | =B ™= e

Source Table Source Column Order Dats Type | Length | Date Format Expression Value

Mo Record found

Joins

Source Table Source Column Target Table Terget Golumn Expression ‘
| | Mo Record found

|

2 Hint

Hint

The Database Extractscreen displays the list of pdefined Database Extract Mappings in the LHS menu
and the options to define and Map the Data Smito populate the required Table or File. You can also
make use of Pagination option to view the list of-gedined Database Extracts within the systdmthe
Database Extractscreen of the Warehouse Designer, you can:

1  Define extracts, Entities, andlated Properties

1  Map the Source to Target model (table or file)

Database Extraction

The Database Extractscreen facilitates you to extract data sources to a Table or a File. Extract to Table
option is supported only when the source and target tablesgoeldhe same database type. You loaad

data incrementally from any RDBMS data source to a table based on certain critdeietractl data to a

file along with the other source$he various sections and the available options irD@base Extracts
screen are as tabulated:

i In the Define Extract grid, you can define the Database Extract details.

1 In the Extract Entities grid, you can define expressions to join tables and specify filter for data
extraction.

1 In the SourceTarget Mappings grid, you canap the source table of a selected Information Domain
to the target model.

Define Database Extractsand Map Tableto Table

You can atract data from source table to the required table irDéabase Extractscreen. By default,

Extract to Table option ienabled in théatabase Extractscreen. Extraction to Table is supported only

when the source and target tables belong to the same database type. Extract to Table does not have any
definition (Source) properties. To extract data source to table, dollineifmy:
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Financial Services Analytical Applications Infrastructure
ORACLE

Logout  Change word  About

Us:
Connected to:: &

Extract Name Prd_ext_1

ExiractTo @ [ Fie

Applications [ Attrioution_Analysis -

| aTTRBUTION_SRC v

EEEEEE 123
Order Data Type | Length ‘ Date Format ‘ Expression Value
1 Siring 10

BP_MEAS_MAP

String 10
BP_MEAS_MAP

String 1

4 Joind Filter/ ANSI Join/Hint

ANSI Join Ans_Prd_ext Joins

Fiteer Ans_Prd_Fltr Hint #*+FIRST_ROWS(2) */

ource - Target mappings

Source Table: Source Column Target Table Target Column Expression ‘

No Record found

2 Hint

Hint i+ FIRST_ROWS(2)*/

& Local intranet Sy v Hiow -

Specify the Database Extract details in Erefine Extracgrid:

1. Enter the Extract Name. Ensure that there are no special characters or extra spaces in the

name specified. Ensure that ExtraxFile checkbox is not selected.
2. Select the requiredata source Application from the drop down list.
Select the mapped Sources from the drop down list.

4. Select the required Entities in the Extract Entities grid:

a. Click == button in the Define Entities tool bar.

b. Inthe Choose Entity screen, do the following:

0 Select the entity from the Members list by clicking on the required node, anick

button. You can search for a specific entity by entering the keywords and clng
button. You can also deselect an entity by selecting from the Selected Members list

and clicking button.
5. Click OK. The selected source entities are displayed in the Define Entities grid.
Define an expression (optional) in the Extract Entities grid. If you have defined more than one Source

Table in theChoose Entityscreen, you need to filee an expression to join the column data corresponding
to each table:

1. Click B putton in the Extract Entities tool bar.
2. IntheSpecify Expressioscreen, do the following:

o Enter the Expression Name.

0 Select the Data Type from the drop down list. The abdl options are String, Date
Time, Number, Integer, and Timestamp.

3. Define an expression by doing the following:
0 Select theTable in the Entities section.

0 Select theFunction. You can select Transformations, Database Functions, or
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Extraction  Functions.  Ewact functions are populated from the
ADATABASE_ABSTRACT LAY&ERt abl e which resides in conficg

o Define theOperators by selecting Arithmetic, Concatenation, Comparison, Logical or
others operators.

0 Specify the ANSI Join or Join to map the tatdecdumns and enter the filter criteria
to include during extraction. For-timexampl e, f
substitution of the MIS Date.

NOTE: If the defined expression uses function that has a placeholder or calls a stored
procedure that has a pldmdder for String data type, enclose the placeholder in
single quotes. Using doubtpiotes would generate error during extract definition or
batch execution. Also expressions with Date/Timestamp data type placeholders are
not supported.

4. In the Expression®ol bar, you can also:
o Click Z# button to view the Expression details.

o Click button to view the ANSI Join details.

o Click button to view the Joins.
o Click button to view the Filters.

5. Click button to clear the details.

6. SelectShow Advanced Optiondn the Expression tool bar, and do the following:

o Click IEI button to and specify hints (Rules), if any. Oracle hints follow (/*+ RULE
*/) format. For example, /*+ FIRST_ROWS(2) */

o Click button to validate the query by converting to the selected RDBMS source.
If Validation is successful, the Explain Plan for the SQL query is displayed. Else, the
SQL Exceptiotis displayed.

o Click button to view SQL, which acts as print command for thepete query.

7. Click OK. The defined Expression is displayed in theract Entitiesgrid asDerived
Column The specified ANSI Join or Joins, Filter, and Hints are also displayed and can be
edited.

8. Click icon in the Define Extract tool bar and save thtais.

Map Source to Target Table in the Soul@rget Mappings grid.

1. Click icon in the Sourc@arget Mapping tool bar. ThBl Mapping screen is
displayed.

2. Select theTarget Infodom form the drop down list. The source details in the selected
infodom ae displayed in th®efinition pane ofTarget Table Map Panel
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3. Select the Target Table from Target Entities drop down list. The selected entities are
displayed in theTarget Entitiespane ofTarget Table Map PanelTo map Source to
Target, do one of the folwing:

o0 Select a Definition and Target Entity in each column and button.
o Click button to AuteMap the selected definitions and Target Entities.

0 You can UAMap a definition from a Target Entity by cIicki button or UaMap
All definitions by cIicking button.
0 Click Saveand save the mapping details.

Specify the Properties in tf&ourceTarget Mappinggrid:

1. Click icon in the Sourc@arget Mappings tool bar. ThBroperties screen is
displayed.

2. Specify tle properties by entering a value or selecting an option from the drop down list.
In the Propertiesscreen, you can specify theading Mode asDirect, Batch orBulk. In
Bulk mode you cannot specify tiatch Sizeand commit happens at the end of the batch

load. Also in Bulk mode, batch loading is faster for lesser records as compared to larger
number of records which sometimes lead to loss of data while loading.

NOTE: In Batch and Bulk modes if any of the foreign keys are [isabled state before
loading the dat using T2T and the properBisable Primary Key is set toYes, then
all the Primary Keys and corresponding Foreign Keys are disabled before loading and
are enabled back after loading. Hence the initial status of foreign and primary keys
can be changed fno Disabled to Enabled. In case @irect mode the Foreign Keys
will not return to its initial state.

3. In theHint tool bar, specify Hints (if any), for faster loading. Oracle hints follow (/*+
HINT */) format.

4. Click icon and save the defined Database &ty mapping details. An information
dialog is displayed on completion. Cli€X.

Define Database Extractsand Map Tableto File

You canextractdata from source table to the specified file in Ersdabase Extractscreen. Taxtractdata

to a file along with the other sources, you need to define the Database Extracts and specify the Extract
Entities. Sourcéarget mapping is not required since the table structure is completely extracted to the
specified file. To extract data soureefile, do the following:

Specify the Database Extract details in Bredfine Extracgrid:

1. Enter theExtract Name. Ensure that there are no special characters or extra spaces in the
name specified.

2. SelectExtract to File checkbox.
Select the required dasaurceApplication from the drop down list.

4. Select the mappeBourcesfrom the drop down list.
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Specify the Source Properties in the Define Extract grid.

1. Click icon in the Define Entities tool bar.

2. Specify the properties by entering the required valugetacting an option from the drop
down list.

NOTE: Field Delimiter and Data File Locale are mandatory fields.

3. Select the required Entities in the Extract Entities grid.
4. Click =4l iconin the Define Entities tool bar.
In theChoose Entitycreen, do the following:

0 Select the entity from the Members list by clicking on the required node, anick
button.

0 You can search for a specific entity by entering the keywords and cIi@utton.
You can also deselect an entity by selecting from the Selected Memberadist a

clicking button.

o0 Click OK. The selected source entities are displayed in the Define Entities grid.

Define an expression (optional) in tlkxtract Entitiesgrid. If you have defined more than one Source
Table in theChoose Entityscreen, you need to filee an expression to join the column data corresponding
to the table.

1. Click 24 icon in the Extract Entities tool bar.
2. IntheSpecify Expressioscreen, do the following:
o Enter the Expression Name.

0 Select the Data Type from the drop down list. The availapte®ons are String, Date
Time, Number, Integer, and Timestamp.

3. Define an expression by doing the following:
0 Select thelable in the Entities section.

0 Select theFunction. You can select Transformations, Database Functions, or
Extraction  Functions.  Extract functions are  populated from the
ADATABASE_ABSTRACT _LAY&ERt abl e whi ch resides in conficg

o Define theOperators by selecting Arithmetic, Concatenation, Comparison, Logical or
others operators.

0 Specify the ANSI Join or Join to map the table colunm enter the filter criteria to
include the same during extraction.- For examg
time substitution of the MIS Date.

NOTE: For expression that has a placeholder for String data type, enclose the placeholder in
single quote. Expressions with Date/Timestamp data type placeholders are not supported.

4. In the Expressions tool bar, you can also:

o Click 24 button to view the Expression details.
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o Click button to view the ANSI Join details.

o Click button to view the Joins.

o Click button to view the Filters.
o Click button to clear the details.
5. SelectShow Advanced Optiondn the Expression tool bar, and do the following:

o Click IEI button to and specify hints (Rules), if any. Oracle hints follow (/*+ RULE
*/) format. For example, *FIRST_ROWS(2) */

o Click button to validate the query by converting to the selected RDBMS source.
If Validation is successful, the Explain Plan for the SQL query is displayed. Else, the
SQL Exception is displayed.

o Click button to view SQL, which acts asint command for the complete query.

6. Click OK. The defined Expression is displayed in thdract Entitiesgrid asDerived
Column The specified ANSI Join or Joins, Filter, and Hints are also displayed and can be
edited.

7. Click icon in the Define Extradbol bar and save the details.

NOTE: While saving the Database Extract details, the system alerts you if the mandatory
properties are not specified or if the grid data is not validated.

8. An information dialog is displayed on completion. CIOK .
Map Source tdarget Table in the Sourdearget Mappings grid:
1. Click icon in the Sourcdarget Mapping tool bar. ThBI Mapping screen is
displayed.

2. Select theTarget Infodom form the drop down list. The source details in the selected
infodom are displayed in tHeefinition pane ofTarget Table Map Panel

3. Select the Target Table from Target Entities drop down list. The selected entities are
displayed in theTarget Entitiespane ofTarget Table Map PanelTo map Source to
Target, do one of the following:

0 Select a Dinition and Target Entity in each column and cI button.

o Click button to AuteMap the selected definitions and Target Entities.

o You can UnMap a definition from a Target Entity by clicki L

button or UaMap
All definitions by cIicking button. Youcan also search for a specific definition by
entering the keywords and clicki button.

o Click Saveand save the mapping details.

Specify the Properties in tf&ourceTarget Mappinggrid.
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1. Click icon in the Sourc@arget Mappings tool bar. ThBroperties screen is
displayed.

2. Specify the properties by entering a value or selecting an option from the drop down list.

3. In the Hint tool bar, specify Hints (if any), for faster loading. Oracle hints follow (/*+
HINT */) format.

For example, /*+ PARALLEL */.

4. Click icon and save the defined Database Extracts mapping details. An information
dialog is displayed on completion. Click OK

NOTE: A T2F definition saved with the Source to Target mappings can be used to perform
F2T opeations.

File Extracts

File Extracts refers to the process of extracting unstructured data from a Flat File for further data processing
and storage. File Extracts within the Data Integrator framework of Infrastructure system facilitates you to
extract FlatFile data to a Database Table. A Flat File is a text and binary file which contains data in a
single line, i.e. one physical record per line. Flat Files are of two types namely, Delimited File and Fixed
Width File.

il

Delimited File refers to a Flat File in which the data is organized in rows and columns and are
separated by delimiters (commas). Each row has a set of data, and each column has a type of data. For
example, a csicomma separated values) file.

Fixed Width or Fixed Posibn File refers to a Flat File in which the data is defined by the character
position (tab space). The data is formulated in such a way that the data fields are of same size and the
file is compact in size. For example, the character spacing of a Bighdd&t column is known and

hence the extra spaces between the Birth date column and other column can be eliminated.

File Extract

» Define Extract | ] ©
Flat-Fike Name

File Load Type: Delimted File | Fixed Widith File

Applications Sources

# Flat-File Entities e = 1-5/5

Source Table

Data Type [ Fies order | Date Format
UNT_POOL_MAPPING E dd-yyyy
‘ ACCOUNT_POOL_MAPPING

‘ EDINK_1 Fid_2 String

EDINK_1 Fld_3 String

Null lf | Defaut if ‘ Expression

The File Extractsscreen displays the list of poefined File Extract Mappings in the LHS menu and the
options to define and Map the required Flat File to populate the required Database TableFila the
Extractsscreen of the Warehouse Designer, you can:

f
f

Define Flat Fie definition and Source Properties.

Map the Flat File to Target model (Table) and Specify Target Properties.
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File Extraction

In the File Extractsscreen you cahoad file data incrementally from any RDBMS data source to a table
based on certain criterianBure that the ASCII file types are not loaded into the staging area using FTP
which can corrupt the file causing load failufEhe following steps are involved while defining File
Extracts:

1. Create Flat File Definition
2. Define Flat File Properties
o Definition (Source) properties: Specified when defining the Flat File Extracts.
o Loading (Target) properties: Specified when mapping the Flat File Extracts.
3. Map the Flat File to the Target Model
The various sections and the available options ifrileeExtractsscreen are as tabulated:
1 IntheDefine Extracigrid, you can define the File Extract details.

1 IntheFlat-File Entitiesgrid, you can specify the required entities for data extraction.

Define File Extractsand M ap Fileto Table

You can define File Extractuch as Delimited File or Fixed Width File and Map to the required database
Table. By default, the Delimited File Extract option is selected. To extract file data to table, do the
following:

File Extract

# Define Extract | 2
Flat-File Name

File Loat @ Deimited File O Fixed Width File

ACCOUNT_OPEN ~ Sources ACCOUNT_OFEN v

# Flat-File Entities BT 9 B4 1-8/8

Table Source Column Target Table Target Column NullIf |De|aunu ‘Exvrésslm ‘

1. Specify the File Extract details in tieefine Extracigrid.

N

Enter theFlat-File Name Ensure that there are no special characters or extra spaces in
the name specified.

Select the File Load Type &limited File or Fixed Width File.
Select the required data soussgplication from the drop down list.

Select the mappe8ourcesfrom the drop down list.

2

Select the required Entities in théat-File Entitiesgrid. You can define the column data
in either of the following ways:
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7. Click icon. Select or specify the required number of columns in the drop tistwn
and click button. You can doublelick on any row to update the details.

8. Click =& icon in the Define Entities tool bar. Ti#hoose Entityscreen is displayed.

0 Select the entity from Members list by clicking on the required node, andck
button.

0 You can search for a specific entity by entering the keywords and cIi@utton.
You can also deselect an entity by selecting from the Selected Members list and

clicking button.

o Click OK. The selected source entities are displayed in the Flat RikeEmgrid.

The available columns in Delimited File are Source Table, Source Column, Data Type, Order, and Date
Format. The available columns in Fixed Width File are Source Table, Source Column, Data Type, Order,
Precision, Scale, Source Start PositioatddFormat, and Length.

Specify the Source Properties in befine Extracigrid.

1. Click icon in the Define Extract tool bar. The Properties screen is displayed.

2. Specify the properties by entering the required value or selecting an option from the drop
down list. Field DelimiterandData File Localeare mandatory fields for Delimited File
and onlyData File Localeis mandatory field for Fixed Width File.

3. Click iconin the Define Extract tool bar and save the details.
Map Source to Target Table in tBeurce-Target Mappinggrid.
1. Click icon in the Sourc@arget Mapping tool bar. ThB®l Mapping screen is
displayed.

2. Select theTarget Infodom form the drop down list. The source details in the selected
Information Domain are displayed in the Definition paf Target Table Map Panel.

3. Select theTarget Table from Target Entities drop down list. The selected entities are
displayed in the Target Entities pane of Target Table Fapel. Tomap Source to
Target, do one of the following:

0 Select a Definition anddrget Entity in each column and cIi button.
o Click button to AuteMap the selected Definitions and Target Entities.

0 You can UnMap a Definition from a Target Entity by clicki button or Un

Map All Definitions by clicking JiL button. You can also sedr for a specific
Definition by entering the keywords and clickii@garchicon or click Add icon to
create an expression to join column data inSpecify Expressioscreen.

o Click Saveand save the mapping details.

Specify the Target Properties in tBeurceTarget Mappings grid:

1. Click icon in the Sourc@arget Mappings tool bar. TH&ropertiesscreen is displayed.
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2. Specify the properties by entering the required value or selecting an option from the drop down
list.

3. Click icon and save the details.

Post Load Transformation

Transformation refers to a rule describing the conversion of source data from source to the destination.
During the data extraction, a transformation rule facilitates in structuring the required data from sources to
the target or @ intermediate systems for further processing. Based on the selected mode, transformations
can be applied to execute the process successfully.
statementcan retrieve source data from specific table($ost LoadTransformation within the Data
Integrator framework of Infrastructure system facilitates you to define transformations to the source data
before extracting/loading it to Target database to populate the data warehouse.

©
o} Data Integrator Post Load Transformation Designer
Transformations
FI
g Insert Trans forma
Post Load Updat formati - 132 b<
= Losg o [ mput Parameters ]
i Stored Procedure
Extenal Library
I 4 Post Load Transformation Definition
Name PLTD_Trans_1
Post Load Transformation Definition Transfarmation One
Description
nea || messt

The Post Load Transformation Deségrscreen displays the list of pdefined Transformations in the LHS

menu and the Transformation Process Flow to help you navigate and define Post Load Transformations.
The Post Load Transformation Designer screen facilitates you to create, updatelenthdefollowing
transformations:

i Insert/Update Transformation
| Stored Procedure Transformation

1  External Library

Insert/Update Transformation

Insert/Update Transformation facilitates you to define transformation parameters, create expression with
source destination, and join/filter conditions, add transformation logic, and query the SQL Rule generated.
To Insert or Update Transformation in the in Bast Load Transformation Designgcreen:

1. Click icon in the Transformation Process Flow tool bar.
2. InthePost Load Transformation Definitiagrid.

o Enter theTransformation Name. Ensure that there are no special characters or extra
spaces in the name specified.

o Enter aDescription for the transformation.

0 Click Next and save the details. You are automaticalbvigated to the Insert
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Transformation section. For Update Transformation, dlipklate Transformation in
the Transformation Process Flogrid.

3. Click icon in the Parameter Definition tool bar. A new row is inserted and allows you
to define the rustime parameters to the transformation.

o Doubleclick on theParameter Nameand enter the details.
o Doubleclick and select the requirdzata Type from the list.
o Doubleclick on theDefault Value and enter the details.

0 Click Next and save the parameter details. You are also navigated to the Expression
Generator section.

4. In the Expression Generator grid, specify the Source and Destination Entity by doing the
following:

o Click '===Jicon. TheChoose Entityscreen is displayed.
o0 Select theentity from Members list by clicking on the required node, oaimtk.

0 You can search for a specific entity by entering the keywordschrking the
icon. You can also deselect an entity by selecting from the Selected Members list and

cIicking.
o0 Click OK. The selected source entities are displayed in the Define Entities grid.

5. Specify the Join/Filter Condition. Click Select icon and define the expression in the
Specify Expressioscreen. CliclOK.

You can also:

o Click icon and include the Transformatioparameter conditions in the
Transformation Logigrid or click =4 icon to define an expression.

o Click IEI icon to generatd_ogic and view the SQL query in thQuery Generated
grid.

o Click Check Syntaxto check the syntax of the query generated.
6. Click Finish and save the Insert or Update Transformation details.
The Transformation details are added to the list in LHS menu and a confirmation dialog is displayed. Click
OK. You can load the transformation by doublieking in LHS menu to view or edit.
Stored Procdure Transformation

Stored Procedure Transformation facilitates you to define complex transformations involving multiple
tables which are contained in a futefined stored procedure. To define a Stored Procedure Transformation
in thePost Load Transformaih Designeiscreen:

1. Click icon in the Transformation Process Flow tool bar. In thast Load
Transformation Definitiorgrid.

o Enter theTransformation Name. Ensure that there are no special characters or extra
spaces in the name specified.
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o Enter aDescription for the transformation.

0 Click Next and save the details. You are automatically navigated tolrtbert
Transformationsection.

2. Click Stored Procedurein the Transformation Process Flow grid.

3. Click icon in the Parameter Definition tool bar.n&w row is inserted and allows you
to define the rudime parameters to the transformation.
o Doubleclick theParameter Nameand enter the details.
o Doubleclick and select the requirdziata Typefrom the list.
o Doubleclick on theDefault Value and enter th details.

4. Click Browse in the Stored Procedure Editor tool bar and navigate to the file path
containing the stored procedure. You can select either a text file or HTML file. You can

click icon in the Stored Procedure Editor tool barCioeck Syntaxof the stored
procedure. You can upload Business Process Flowiagram corresponding to the
selected Stored Procedure Transformations in jpg, png, gif, or vsd format.

o Inthe Business Process Flow grid, clBfowseand locate the file path.
o Click B iconin the Business Process Flow tool bar and upload the file.

Once wuploaded, the Upload Status changes
to view the Business Process Flow diagram inRbst Load Transformation Designscreen.
You can also viewhe uploaded Business Process Flow diagram fronMitadata Browser >
Data Transformationscreen.

5. Click Finish and save the Stored Procedure Transformation details.
The Transformation details are added to the list in LHS menu and a confirmation dialog is displayed. Click
OK. You can load the transformation by doublieking in LHS menu to view or edit.
External Library

External Library consists of builh functionsprocedures and facilitates you to define complex SQL Rule
Transformations which are compiled and stored as an executable file. You can load the External Library
procedures and functions using the transformation wizard. To define External Library Tratisforima

the Post Load Transformation Designsereen:

1. Click icon in the Transformation Process Flow tool bar.
2. InthePost Load Transformation Definitiagrid:

o Enter theTransformation Name. Ensure that there are no special characters or extra
spaces ithe name specified.

o Enter aDescription for the transformation.

o Click Next and save the details. You are automatically navigated to the Insert
Transformation section.

3. Click External Library in the Transformation Procedslow grid.

4. Click icon in the Paameter Definition tool bar. A new row is inserted and allows you
to define the rusiime parameters to the transformation.

t

o

Ay

Oracle Financial Software Services Confidential-Restricted 29



User Guide: Oracle Financial Services Basel Regulatory Capital Basic User Guide, Release
6.0.0.0.0

o0 Doubleclick on theParameter Nameand enter the details.
o Doubleclick and select the requirdsata Type from the list.
o Doubleclick on theDefault Value and enter the details.

5. In the External Library Details grid, enter thNeme of executable library file.¢h file)
located in default figdb/bin path. You can also specify the path till the file name.

6. Click Finish and save the External Library Transformation details.

The Transformation details are added to the list in LHS menu and a confirmation dialog is displayed. Click
OK. You can load the transformation by doubligking in LHS menu to view or edit.

2.3.2 Data Entry Forms and Queries

Data entry Forms and Queries (DEFQ) within the Infrastructure system facilitates you to design web based
userfriendly Data Entry screens with a choice of layouts for easy data view and data manipDIBEh.
consists of the followingextions. Click the links to view the sections in detail.

1  Forms Designer

1  Forms Authorization
T Data Entry

T Excel Upload

Forms Designer

Forms Designer within the Data Entry Forms and Queries section facilitates you to design web based user
friendly Forms using the préefined layouts. Th®EFQ - Forms Designeiscreen displays a list of pre
defined options to create, modify, and delete FRorkou can also assign rights and define messages. By
default, the option t&€Create a New Forns selected and the left pane indicates the total steps involved in
the process. The available options are as indicated below. Click on the links to viewithreisetetail.

Create a New Form
Alter Existing Forms
Copy Forms

Delete Forms

Assign Rights

=A =4 =4 -4 -4 A

Message Type Maintenance

Create a New Form
To design a neviorm in theDEFQ - Forms Designescreen:
1. Ensure thaCreate a New Formoption is selected and do thdléwing:

o0 Specify the application name by either entering Mew Application Name or
selectingAvailable Applications from the drop down list.

o Enter theNew Form Name

2. Click Next. The DEFQ - Layout Screeris displayed with the range of pdefined
layoutsfor you to choose.
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= DEFQ - Layout Screen - Windows Internet Explorer

ial Services Analytical Applications Infrastructure
Connected to:: FRw/UTD
@
You are in Step 3 of Designing 'Form_App_Sys'
Selectthe desired layout and click on the Layoutimage to see a Preview of the Layout...
il O *a m =] E

Grid Single Record Edit/View Multi Cohsmn Wrapping Row Tree View
1
2
3 Grid Layout

Product Module Feature Feature Weightage Relative ive |Total | Value Relative
5 ‘s‘h" code | Code | Number F""'“""| Need AT | Ee nalty |vn|ue Percent| Cost ‘
fFICDC
6 | FIC DC rrns Featurel |Mu:l Have Quality 0 o 0 0 ‘
L
1 r [FIC DMAS DMAS  |vdsvsadv Deswable Time 9 56 9 1 i
| |YYMMDY
8
9
Done % Local intranst h v HA00w -

Refer to the following table for information.

Layout Description

) It is the default layout which displays the records in the Form of a table/grid
Grid Layout )
multiple rows of data.

Single Record Layout It displays a single recoiat a time.

It is a combination of the Single Record and Grid layout. By selecting a record
grid, the record is displayed in a single record format, which is editable. By d

Edit/View L, t
wview Layou the first record will be displayed in the editagked.

Note: The column names are editable only during altering the created Form.

It displays a single record with its column in a grid format. You can view a
Multi Column Layout column layout Form without having to scroll or with minimum scrollingview all

the columns.

It displays rows of a single record in a wrapped manner in a grid format. Yo
Wrapping Row Layout view a wrapping row layout Form easily without having to scroll horizontally to \

all the data.
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Layout Description

It displaysthe Hierarchical dimensional table with the selected dimension details

can select the following options:

A Dimensional Table Tree
Tree View Layout )
A Parent Child Tree

Note: The process to create a Form using the Tree View Layout differs fror|

procedure explained below

Select the required layout and clislext. TheList of Available Tabless displayed.

4. Select the required Table from the list on which the Form is to be created. For multiple
selections, you can either preSsl key for nonadjacent selection 8&HIFT key for
adjacent selections. Clickext, the Fields Selection Screeis displayed. If multiple
tables are selected, you need to specify Hqui Condition(s). Select theablefrom the
drop down list and select tlevailable Fields Specify the join contlon. Click Next, the
join conditions are validated ardelds Selection Screas displayed.

5. Select the fields to be joined from tAeailable Fieldslist and click |- |. You can press
Ctrl key for multiple selections and also clid > | to select all the ligd fields. All
mandatory fields are auto selected and are indicated on screen with an asterisk (

NOTE: You can click. ™ or ¥ buttons to arrange the fields in the required order as
intended to display in the Data Entry Form. The fields order need not be similar to
the arrangement in the underlying table.

6. Click Next. TheSort Fields Selection Screendisplayed.

You can sort thdields in required order as intended to display in the Data Entry Form. Also the
mandatory fields which needs user inputs are indicatetd symbol and are auto selected in the
Selected Fields pane.

o Select the field from thévailable Fields list click|.> . You can pres€trl key for
multiple selections and also clid = | to select all the listed fields

o0 (Optional) To arrange multiple fields, sel&xurt by Descendingcheckbox.
0 (Optional) Select th&xcel Map checkbox to enablBulk Authorization

NOTE: In case youhave selectedExcel Mapc hec kb o x, you need to
Name 0 f Starenfrield Aséist in theDEFQ Field Propertiescreen. Only
on selection, the fASelectExcel Sheet Name

DEFQ - Data Entryscreen.

7. Click Next. The DEFQ Field Propertiescreen is displayed with the Form details such as
Field Name, Display Name, In View, In Edit/Add, Allow Add, Store Field as, Rules, and
Format Type.
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ORACLE

Financial Services Analytical Applications Infrastructure

Lagout

Connected to:

Form_App_Sys - Table Name : BUSINESSLINE_LOCATION

Humber of Rows to be displayed E Page Size

[ Batch Commit [ WMessage Details Form Filter Data Versioning

Field Name | Display Name In Edit or Add A;Ido:v Store Field as m Format Type

HREFO01* |HREFDD1

HREF002* |HREFDD2

LOCALE® |LOCALE

UK_HREF001* |UK7HREFUU‘I

UK_HREF002*

VERSION_NO*

| Displey | [ Text Field F [Normal +| [Rules ] [None

| Displey | [ Test Field v| [Normal | [Rules ] [None v

| | Dispay v [TextField ~| [Nemmal | [(Rules ] [one v

| Display v [TextFien | [Nomal v| [(Rules] [Mone  v]
UK_HREF0D2 | | Display | | TextFieta | [Nommal v| (Rues ] [Mone  ¥|
VERSION_NO || Display | [TextFiel | [Narmal | (Rutes ] [None v|

ﬂwwmm#wl“l—l STEP

‘ Back | | Save |

‘ Save with Authorization |

8. Specify the parameters for each field as tabulated.

Field Description
DisplayName Edit the default Display Name if required.
Select either Display or Do not Display to display the field in the Form.
If the field is a foreign key field or if more than one table is selected, thel
following options are available in tligop down list;
In View 3
A Same Field
A Alternate Display Field
A Do not Display options
Specify the edit parameters by selecting from the drop down list. The avg
options depend on the type of field selected.
A For normal fields you can select Teiield, Text Area, Select List, Protectg
Field, Read Only, and Do Not Show.
In Edit/Add A For foreign key field s you can select Read Only, Select List, and Do Not Shi
A For primary key fields you can select Read Only and Do Not Show.
A For calendar fields you can sel@dlendar and Do Not Show.
Note: If you chooseSelect Listoption, you need to define the values.
Select the checkbox to permit users to add new record.
Allow Add Note: An alert message is displayed if you are trying to save a Form with add ¢
disabled for the mandatory fields.
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Field

Description

Store field as

Select the required option from the drop down list. You can select the store fori
Normal, Sequence Generator, Maker Date, Checker Date, Created Date, M|
Date Auth Flag, Maker id, Maker Date, @ker id, Checker Date, Checker Remar
Maker Remarks, and Excel Name (If Excel Map is selecteBoim Fields Selectior|

screen).

Rules

Click Rulesand specify Rules and Expressions for the selected field iBpbeifying

Rules and Expressions for Dat¥alidationsscreen.

Format Type

Select the required Format type from the drop down list depending on the fielg

selected.

Batch Commit

Select the checkbox to group all the set of table Forms to a batch.

All the Form tables are executed along vitik batch execution and if in case, a Fg

in the table fails to execute, the entire set of Forms are returned.

Message Details

Click Message Detaildo define the message type for Creator and Authorizer in|

Messaging Details for a Forscreen.

FormFilter

Click Form Filter to define an expression for Felewel filter condition in the

Filter for Form screen.

Data Versioning

Click Data Versioningto perform data versioning on an authorized Form.

9. Click eitherSaveto only save the Form details dick Save for Authorization to save
the changes with authorization.

NOTE:

Sometime, on clickingave the form does not get saved. This is because the Java
heap size setting for OFSAAI service is set too high and web server memory setting
is too low. ContacSystem Administrator to modify it to the appropriate setting by
viewing the log file created in the path:
$FIC_APP_HOME/common/FICServer/logs/.

While saving, theJser for Mapping DEFQ screen is displayed which facilitates you to assign user rights

to theForm.

Alter Existing Forms

To alter the field details of an existing Form in DEFQ - Forms Designescreen:

1. SelectAlter Existing Forms from the available options and do the following:

0 Select theAvailable Applications from the drop down list.

0 Selectthe Available Forms from the drop down list. The listed Forms are dependent
on the DSN (Data Source Name) that you have specified.

2. Click Next. TheFields Selection Screds displayed Add or remove the selected fields
as required to be displayed in therio You can choose a field from thevailable
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Fields list and click .= | to add, or choose the selected field from Fields to Display
list and_click| f_| to deselect.You can pres€trl key for multiple selections and also
click L= | or [ .= | buttons to select/dselect all the listed fields

3. Click Next. TheSort Fields Selection Screendisplayed.

0 Sort the fields in required order as intended to display in the Form. You can choose a
field from the list and click | or L= buttons to select/detect.You can also click
> or = | buttons to select/dselect all the listed fields.

o Select afield and clicl ™ or ¥ buttons to arrange fields in the required order.

o (Optional) To arrange multiple fields, sel&urt by Descendingcheckbox.

0 (Optional) Selecthe Excel Map checkbox to enablBulk Authorization

NOTE: In case you have selectéxcel Mapc hec k b o x , you need to sele
Na me 0 f BtorenFietd Mist in the DEFQ Field Propertiescreen. Only on

selection, the nSeiddisplayds focamthoBZeranettieBF®@ me 6 | i st

Data Entryscreen.

4. Click Next. TheDEFQ Field Propertiescreen is displayed.
Modify the parameters for each field as required.

6. Click eitherSaveto save the Form details or cli@ave for Authorization to save the
changes with authorizationVhile saving, theUser for Mapping- DEFQ screen is
displayed which facilitates you to assign user rights to the Form.

Copy Forms

You can duplicate and recreatef@am with the required variants from an existifagm. You can also
change user rights or display options and other subtle variations for the selected layout. To Copy a Form in
the DEFQ - Forms Designescreen:

1. SelectCopy Formsfrom the available options and do the following:

0 Select the application from thegom Application drop down list which consist of the
required Form which you want to copy.

0 Select the application from tho Application drop down list for which you want to
copy the Form.

0 Select the required Form from tBaveForm drop down list.
o Enter a name for the Form in tAs Form field.
2. Click Next. The specified Form is duplicated as a new Form and a confirmation dialog is
displayed with the status.
Delete Forms

You can remove the forms which are not required ingystem by deleting from thBEFQ - Forms
Designerscreen.

1. SelectDelete Formsfrom the available options and do the following:

o0 Select the application from thevailable Application drop down list which consist of
the required Form which you want to delete

0 Select the Form from th&vailable Forms drop down list which you want to delete.
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2.

Assign Rights

Click Next. An information dialog is displayed for confirmation. ClioK .

You can assign user permissions to view, add, edit, and delete the Form deteildser for Mapping-

DEFQ screen.
1.

SelectAssign Rightsfrom the available options and do the following:
0 Select the required application from theailable Application drop down list.
0 Select the Form from th&vailable Forms drop down list.

Click Next. The User for Mapping DEFQ screen is displayed.

Select the required user from thevailable User List. You can also click or
buttons to reload previous/next set of users in the list.

Select the checkbox adjacent to the listed user permissions siébvgsAdd, Edit,
Delete, or All Above. You must select view option in order to allow users to Edit or
Delete a Form.

SelectAuthorize or Auto-Authorize checkbox as required.he Authorize and Auto-
Authorize options are applicable for all the forms that éaveen saved with the
Authorize option. TheAuto-Authorize feature for records is applicable in scenarios
where the Creator and Authorizer are the same. If a usehdthsind Auto-Authorize

grants, the data entered by the user is auto authorized andt¢hés dia Authorized

status. In case of normal Authorization, the Record added by the creator has to be
authorized by a different user who Rasthorize permissions.

NOTE: The Auto-Authorize feature in Forms Designer is applicable only for data entered
throughData Entryscreen and not throudgtxcel Uploadscreen.

You can also select the checkboxaisow Data Created by Current Users Only

Click Save Access RightsA confirmation dialog is displayed after saving and the user is
added to théssigned User List

Message Type Maintenance

You can manage the Message Type details which alert the Creator of the Form or to an Authorizer in the
DEFQ Message Type Maintenance Scrédassage Type details can be defined while creating a Form. In
the DEFQ - Forms Designescreen, do the following:

1.

4,

SelectMessage Type Maintenancdrom the available options and clidkext. The
DEFQ - Message Type Maintenance Screedisplayed.

Select the message category fromMessage Typealrop-down list.
Edit the message details by doihg following:

o The definedMessage Subjectand Message Contentis auto populated. Edit the
details as required.

0 Add or remove the defined recipients. Doubliek on the required member to toggle
betweenAvailable andMapped Recipientslist.

NOTE: Selecting Autbrizer alerts all the selected authorizers for authorization.

Click Save A confirmation is displayed on updating thikessage Typéetails.
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Forms Authorization

Forms Authorization within the Data Entry Forms and Queries section ofnfr&structure system

facilitates you to view and authorize / approve any changes that are made to the privileges assigned to a

user in a particulaform. You need to haveFRMAUTH function role mapped to acce$rms

Authorizationscreen.

NOTE:
function role mapped.

You cannot authorize or reject a riglequest created by you, even if you h&RMAUTH

You can accesBorms Authorizatiorscreen from the left hand side (LHS) menu of Infrastructure home
expand

page. Click fAi+06 and

/2 Forms Authorization - Windows Internet Explorer

ORACLE

UserID| PRZUSER

. :Tllem feptcaton

audit trail copy 1 audit
report trail

audit trail
report

Access
Rights
Before

DV,DADE, A

copy 2 audit OVDADE,DD

layout edit OV DADE.CD

layout multi_column OV DADE.CD

layout single OV DADE,DD

N O e

test test13 DV,DADE,DD

| Applications Infrastructure

Acce&snghis lOperations| Created By |Created Date LastSaved Last Saved |Checked | Checked
Date By Date

DEFQUSER
ADD PR2USER
ADD DEFQUSER
ADD DEFQUSER
ADD DEFQUSER

ADD

PR2USER

t IData BotnyiFdrmseand Qiveeidsa d at a

2012-04-17
04:14:20
2012-04-12
13:06:39
2012-04-17
04:28118
2012-04-17
0429040
2012-04-17
04:25:05
2012-04-13
10:25:17

2012-04-17
04:14:20
2012-04-12
13:06:39
2012-04-17
04:28:18
2012-04-17
04:29:40
2012-04-17
04:25:05
2012-04-13
10:25:17

DEFQUSER

PR2USER

DEFQUSER

DEFQUSER

DEFQUSER

PR2USER

Done

& Local intranet fa v W% -

The Forms Authorizatiorscreen displays the list of privileges assigned to a user in different Forms. These
privileges include create, view, modify, delete, authorize, and-auttwrize records. Thé&orms
Authorizationscreen allows you to select a user from the drop down list adjacéigetolD field. This

field displays the U

ser |

D6 s

a s s Orcselecting alusevfrotnkhe t h e

User ID field, the columns inForms Authorizationscreen lists the grants requested for that user on

different Forms as listed below.

Column Name Description
Application Lists the specific application to which the Form has been assigned.
Form Name Displays the Form Name.

Access Rights Before

Displaysthe available Right Requests for the selected user in the Form.

Note For new Form, the column remains blank.

Manage.!

sel ec
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Column Name Description
Access Rights After Displays the Right Requests raised for authorization.

DV - DEFQ VIEW

DA - DEFQ ADD

DE - DEFQ EDIT

DD - DEFQ DELETE

A - AUTHORIZE

DU - AUTO AUTHORIZE

S- SHOW DATA CREATED BY CURRENT USER ONLY
Operations Displays the operation carried out in the Form.

For exADDp|l e ndiicates a new form is cr
Created By Displays the USER ID from whicthe Right Request has been created.
Created Date Displays the Date on which the Right Request has been created.
Last Saved By Displays the USER ID from which the previous Right Request change has been g
Last Saved Date Displays the Date on whidhe previous Right Request change has been saved.
Checked By Displays the USER ID from which the Right Request has been authorized.
Checked Date Displays the Date on which the Right Request has been authorized.

To authorizeor reject a form in thé&ormsAuthorizationscreen:

1. Select the User ID from the drop down box. The Right Requests submitted on various
forms are displayed.

2. Select the checkbox(s) adjacent to the requests to authorize / reject. You can also select
all the requests at once for a udmrclicking Select Allcheckbox.

3. Click Authorize / Rejectto authorize or reject the selected Right Requests.

Onceform action privileges are authorized, those actions can be performed forrthe=or an existing
Form with certain rights, the rights rain the same until the changes are authorized / rejected by an
authorizer.

Data Entry

Data Entry within the Data Entry Forms and Queries sectiomfadistructure system facilitates you to
view, add, edit, copy, and delete data using the various layougferand Authorize/Reuthorize data
records based on the permissions defined durinfpottme creationYou can use the Search option to query

the records for specific data and also export the data in Microsoft Excel format for reference. You can
launch mitiple instances of Data Entry screen using the URL to search and update records simultaneously.

You (Business Analysts) need to have DEFQMAN function role mapped to access the DeFQ framework.
You can access DEFQ Data Entry by expanding Data Entry Forrasd Queries section of Unified
Metadata Manager module within the tree structure of LHS menu.
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NOTE: An alert message is displayed if you are not mapped to any Forms in the system.

= DEFQ - Data Entry - Windows Internet Explorer

Financial Services Analytical Applications Infrastructure

ORACLE Logout Chan About bttt i
Single Record Editable View Multi-Column
Wiew Edit Add Delete  Authorize Export Search Copy
D\splaanws
USERNAMELENGTH12
Select Country Surrogate Key* Country Identifier & | Record End Date 5l | Record Start Date = | Latest Record Indicator I | Country Long Description Rating ldentifier =

|| 3|sd 08/10/2012 08:54:27 | 08M0/201208:56:37 | M sd AUTOUSER1041

|| 44 | sd 08/10/2012 08:54:39 | 0810/201209:02.29 R sd AUTOUSER1041

O 54| sd 08M10/2012 08:54:39 u sd

O 77| d 08/11/2012 04:58:34 u

O 78 | d 08/11/2012 04:58:35 u
(G

<<Previous Page | | <Back | | RolBack | | Hext= | [ Mext Pagess

Ready...... & Local intranet 45~ ®iow -

The DEFQ - Data Entry screen displays the list of Data Entry Forms and Query Forms mapped to the
loggedin user in the LHS menu. You can select the required Form to view the detailsDBFige- Data
Entry screen, you can do the following:

1  View Form Details
Edit Form Details
Add Form Data
Authorize Records
Export Form Data

Copy Form Data

=A =4 =4 -4 4 A

Delete Form Details

View Form Details

The DEFQ - Data Entryscreen displays the selected Form Data in the View mode by default. The Forms
are displayed based on the application names in the LHS menu. There are various layouts available to
customize the view and by default, the Form details are displayed in the iaywhich it was designed.

In the DEFQ - Data Entryscreen, the following layout types are available. You can click on any of the
following layouts to view the Form details. The buttons Peevious Page Back, Next, andNext Page
helps you to navigatirough the records.

NOTE: The Roll Back option can be used only for authorized records i.e. after the records are edited
and saved, you can roll back/undo the changes in view mode.
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Layout Description

) To view a single record details at any giyasint. You can use the navigation buttons to view the
Single Record ]
record in the table.

To view and edit a single record. A list of five rows/records is displayed by default, and the same,
Editable View changed by entering the required numbeDisplay Rows. You need to select the required record from

list to view/edit and cliclSaveto update the changes.

To view all the records in a list. A list of five rows/records is displayed by default, and the same
Grid (Default) changed by entering the required numbemisplay Rows You can click on the column header

alphabetically sort the list of records in the table.

) To view all the columns of a selected record. This layout enables you to view a record without hg
Multi column ) . ) .
scroll or with minimum scrolling to view all the columns.

To view all the rows of a selected record. This layout enaldlesty view a wrapping row easily witho
Wrapped rows ) ) )
having to scroll horizontally to view the columns.

Search Records

In the DEFQ - Data Entryscreen, you can Search for a record in the View, Edit, and Authorize modes.
You can perform a quic8earchto find a specit record or run advanced Searchto further query the
record for the required detailfo search for a record in tiEEFQ - Data Entryscreen:

Clicklz=s:21l. The search fields are displayed.

1

2. SelectField Namefrom the drop down list.
3. Enter thevalue/datain the Search field.
4

Click Go. The search results are displayed in the list.

To perform amAdvancedSearchin theDEFQ - Data Entryscreen:

1. Click D within the Search fields. Th&dvanced Search Scremndisplayed.

ﬂ‘ [10571] Advanced Search Screen - Windows Internet Explorer

Advanced Search

Parentheses/ Field Operator Value Parentheses/
Join Join

[ |» Record Start Date w(|[= | |02/02/2011 and |

w Record End Date W || = | |02/02/2011 oW

and | w Latest Record Indicator (» | | = | [Yes -

2. Select the required Parentheses/Join, Field, Operator from the drop down list and enter
the Value as required to query the Form data.
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3. Click GO. The results are displayed with the field names containing the searched data.

Edit Form Details

You can edit thepermitted Form field values in thBEFQ - Data Entry screen. However, you cannot
modify the primary key fields which are displayed in non editable forifatedit Form Details in the
DEFQ - Data Entryscreen:

1. Open the required Form in view mode a:lidk. The editable fields are enabled.
2. Enter/update the required details.

3. Click Saveand update the changes. If required, you can &lieketto undo the changes
and return to original field values.

If you have edited an Authorized record, the same is agaikeshdor authorization. Once the record is
updated, a modified status flag is set, and only these record changes can be rolled back. The Roll Back
option is supported in view mode only for authorized records, i.e. records which are updated and saved.

Add Form Data

You can add a row to the required table and enter the field details. To Add Form Dat®k&FQe Data
Entry screen:

1. Open the required Form in view mode amtk‘g By default, five rows are displayed.
You can modify by specifying the number @quired rows irDisplay Rowsfield and
clicking Reset

2. Enter the required numeric data in the new fields. If you want to view the numeric data
separated by commas, enter the details accordingly.

3. Click Saveand update the data to the selected table.

Authorize Record

You need to have DEFQMAN and SYSAUTH function roles mapped to access and authorize Forms in the
DeFQ framework. You can Authorize a single record or all the records of a selected Form with the in the
DEFQ - Data Entryscreen. You caauthorizerecord in a table which has a primary key field. A primary
key field i n t hePKoe&aumneedto hase the muhorizaidn eights definediby the user
who has created the record. You can also Reject or Hold inappropriate records in the table
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(= DEFQ - Data Entry, - Windows Internet Exploren

Financial Services Analytical Applications Infrastructure User

ORACLE

Lot Char Jout Connected to:: 4

Single Record Editable View Multi-Calumn

View Edit  Add Delete Autherizé Export  Search  Copy

Dispiay[5_Rows Select Excel Sheet Name [STESTONN v |
asap
© Data Entry Forms anc | : . 5 .
| [10568] Search Results For Search Column -'Country Long Descripion' [10586] and Search Valu - AXLEX
& azasas
EHE ab Reautharize Records
EFE am
Reauthorize Deleled Records
e asap
B asap waoc) Authorize All Reject Al Hold All
&ibart
& parz Auth | Rej | Hold | Country Surrogate Keypk | Country ldentifier | Record End Date | Record Start Date | Latest Record Indicator | Extraction Date | Country Long Description | Provinc:
e ololo 451 g 0873172012 Unauthorized 17302001 AXLEX f
B de ol olo 651 g 08/31/2012 Unauthorized 113012001 AXLSX f
& fin Ololo 5781 g 083172012 Unauthorized 11302001 AXLSX t
& form1 ol olo 98651 | a 0813172012 Unauthorized 113072001 AXLSX f
B map12 o|lolo 99651 | g 0813172012 Unauthorized 11/30:2001 AXLSX f

onew
B newl
G sel

o sel_list

Eitree < | >

[nesesges] [amowsercn ] [aspomen

The status of each record in the table is indicated wi!i
1 Unauthorizedr ecor ds are displ &dyed with the status flag
1 Authorizedr ecords are displ a&yed with the status fl ag #
1 Rejectedr ecords are displ & ed with the status flag 0
1 Modifedr ecords are displ Mped with the status fl ag 0
9 Deletedr ecords are displ ®&yed with the status fl ag #

1 IfanUnauthorizedrecordisoHold, t he status #fHd.ag i s displayed as i
1 IfaModified recordisorHold, t he st atus Xd.ag is displayed as #
1 IfaDeletedrecordisorHold, t he st atus Zd.ag is displayed as 0

To Authorize Data in th®EFQ - Data Entryscreen:

1. Open the required Form in view mode amtkl_aE The list of available recordef
Aut horization is displayed. | f there are fAno r
Information Domain, an alert message is displayed.

2. Sel ect t he AAut ho checkbox adj acent t o t he roe
fUnauthorized / Put On Holdd  a lick Sage A confirmation dialog is displayed.
Click OK. You can also do 8ulk Authorization if Excel Map is selected in th8ort
Fields Selectiors cr e e n . Sel ect t he mapp ekkcelBheete | Name fr
Nameodo dr op OBRQADataErdryscreem displays only those records which
are uploaded though the selected Excel sheet. @litkorize Excel. A confirmation
dialog is displayed. ClicloK.

You canreject /hold a record by doing the following:

o0 Toreject a record, select the checkbbxn Rdjoe cfiol umn adj acent to th
record and clicksave A confirmation dialog is displayed. ClioRK. You can also
rejectrecords in Bulk Mode if Excel Map is selected in tBert Fields Selection
screen. Select the mapped Excel Name fromfil®e e |[EgceltSheetNa me 6 dr op
down list. TheDEFQ - Data Entry screen displays only those records which are
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uploaded though the selected Excel sheet. GRieject Excel A confirmation dialog
is displayed. CliclOK.

o ToHold a record and to authorize ofjget at a later point, select the checkbox in the
fiHolddo col umn adjacent to Savkkee required record a

In theDEFQ - Data Entryscreen, you can also do the following:

o Click Authorize All and click onSaveto authorize all the records displayeccurrent
page.

o Click Reject All and click onSaveto reject all the records displayed in current page.
o Click Hold All and click onSaveto hold all the records displayed in current page.
If you have enabled the option to send alerts to the Creator of the iRdMessage Type Maintenance
screen, a message is sent indicating that the records are authorized/rejecteddbait
Re-authorize Records

You can reauthorize an authorized record which has been updated by other users. When an authorized

recordisupdt ed, the status flag (AuthFlag) is set to AMO in
needs reauthorization.

Modified Record Authorization :

Auth | Rej  Hold | Extraction Date Currency Code Surrogate Keypk = Currency Code | Record End Date Record Start Date Latest Record Indicator | Local Currency Indicator = Reporting |
Edited Data :

O | O O |06/29/2011 14:52:08 666 | 3 06/11/2010 10:10:16 | 08/28/2011 14:52:08 | 8 Modified
Original Data

06/29/2011 14.52:08 666 | 3 08/11/2010 10:10:16 | 06/29/2011 14:52:08 | 8 Modified

<<Previous Page «Back Reset Close Save Next» Next Page»»

To re-authorize modified records in tl¥EFQ - Data Entryscreen:

1. Open the required Form in view mode atiitk| sunaizd. The list of available records
with the Authorization status is displayed. | f
the selected Information Domain, an alert message is displayed.

2. Click Reauthorize Records TheDEFQ Authorization Windovs displayed.

Selectthéi Aut ho checkbox adjacent to the required re

4. Click Save On reauthorization, a confirmation message is displayéou can also
select the checkbox adjacent t cautioRzejoro0 t o rej ec!
reject at a later point. A messagesent to the Form creator indicating that records are
authorized/rejected/pwin-hold.

Re-authorize Deleted Records

You can reauthorize the delete action when an authorized record has been deleted by other users. When an
authorized record is deletedeth st at us fl ag (Aut hFl ag) is set to ADO i1
deleted and needs-aaithorization.
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Authorize All  Reject All  Held All
Auth | Rej | Hold | Extraction Date Currency Code Surrogate Keypk | Currency Code = Record End Date | Record Start Date Latest Record Indicator | Local Currency Indicator | Reporting

O | O O |06/29/2011 14:52:08 990 | 45 07/23/2009 14:22:25 | U Deleted

<<Frevious Page <Back Reset Close Save Next> lext Page=>

To re-authorize deleted records in tb&FQ - Data Entryscreen:

1. Open the required Form in view mode aigkl sutnoriz=l. The list of available records
with the Authorization status is displayed. | f
the selected Information Domain, an alert message is displayed.

2. Click Reauthorize Deleted RecordsTheDEFQ Authorization Windows displayed.
3. Sel ect t h &boxiadjacenhto thecrdyeired record.

Click Save On reauthorization, a confirmation message is displayéol can also

sel ect the checkbox adjacent t cauthoRzejor0 t o r ej ec
reject at a later point. A message is senth Form creator indicating that records are
authorized/rejected/putr+-hold.

Export Form Data

You can export the required record(s) to a selected location in CSV format. To Export Form Data in the
DEFQ - Data Entryscreen:

1. Inthe View mode, select the didox adjacent to the record(s) which you want export.

2. Clicklexeort|. TheFile Downloaddialog is displayed.

3. Click Save TheSave Aglialog is displayed.

4. Select the location and clickave The selected record is exported.

Copy Form Data

You can copy the existinfields and create new fields in a record. When you copy a field, the primary key
values are incremented from the joiefined value to the next acceptable value. However, the other fields
can be modified as requiretio copy fields in théDEFQ - Data Entryscreen:

1. Open the required Form in view mode acdd:k. The list of available records is
displayed. All the primary field data (indicated by *) is incremented by default.

2. Click Save The field values are added to the record. You can &tk to modify the
values or clickNext to copy the next set of fields.
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Delete Form Details

You can remove a Form details which are no longer required by deleting froDEfH® - Data Entry
screen.

1. Inthe View mode, select the checkbox adjacent to the redaichwou want to delete.

2. Clicklpeletd. An information dialog is displayed.

3. Click OK to confirm and delete the record.

Excel Upload

Excel Upload utility facilitates you to upload excel data sheets to specific destination table and map the
table’'scolumns with thecolumns in MS Kcel. In order to view the Excel Upload utility within the

I nfrastructure system, you need to manually copy the A
Server area after the OFSAAI installation. Contact System Administratordi information.

Excel Upload supports excel files created in Microsoft 2007 along with the earlier versions. Also you can
map and upload multiple sheets created within a single excel file. The Excel Entity Mappings and Upload
utilities have the restricteaccess depending on the following function roles mapped:

1 Users with XLADMIN and XLUSER function roles can perform both mapping and upload
operations.

T  Users with XLADMIN function role can only define mapping and authorize, but cannot upload the
file.

T Userwith AXLUSERO function can o rdéfiged byeXLADMiNV e mappi n
user) and can upload the file based on retrieved mapping.

You can access DEFQExcel upload by expanding Data Entry Forms and Queries section of Unified
Metadata Managemodule within the tree structure of LHS menu. TDEFQ - Excel Uploadscreen
displays the ExceEntity Mappings and Excel Upload options in the LHS menu. Click on the links to view
the section in detail.

1  ExcelEntity Mappings
T Excel Upload

ExcelEntity Mappings

ExcelEntity Mapping helps you to map Excel Data to the destination table in the databaseEritgel
Mapping supports excel files created in Microsoft 2007 and earlier versions along with the option to map
and upload multiple sheets created withisingle excel file. You need to have XLADMIN function role
mapped in order to define mapping.

Add Excel-Entity Mappings
To define mapping in thExcelEntity Mappingsscreen:

1. Click Add icon in Mappings Summary tool bar. TABD ExcelEntity Mappingsscrea
is displayed.

Enter the requiretMapping Name andDescription.
3. Click Browse TheChoose File to Uploadialog is displayed. Select the required Excel

and click button.

On upload, the selected Excel columns are listeSeiliect Excel Columrgrid and the database tables are
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listed inSelect Entitiegrid.

Excel-Entity Mappings
Excel-Entity Mappings > ExcelEntity Mapping Definition(Add Mode
# Mapping Delails
Product_Mapping_1
Mapping Hame PR_Map1 Description
# Select the Excel File
Excel File CAD and Settings\aneeshkDesktop\PR_Datal xlsx Browss
Source Date Format Destination Date Format : mm-dd-yyyy  [_] First Row is the Header  [[] Bulk Authorization
[ Apply to all Dates [ save with Autherization Sheet - | Shest1 ~
Select Excel Columns Select Entities
EE) Shest! CAP_STRUCT_PARAM_MASTER A
~E&R Field1 =-2F COM_ENTITY_GROUP_MAP
~@) Field2 g _dim_fact_flag
-0 Field3 f_vem_flag
-] Fieldd ®5 n_group_id
n_mismatch_rows
_attribute_name
Map entity_nams
_group_desc
v_source_attribute_name
B v_source_system_id
COM_ENTITY_PROCESS_DETALS
- 4L UECODE_MAPPING
= a
2 Mapping Information |
[]| ExcelFields Field Order Date Format Destination table Destination column
|:| Field1 1 COM_ENTTY_GROUP_MAP f_dim_fact_flag
|:| Field2 2 COM_ENTTY_GROUP_MAP n_mismatch_rows
|:| Field3 COM_ENTMTY_GROUP_MAP v_attribute_name
|:| Field4 COM_ENTMTY_GROUP_MAP v_source_aftribute_name
[ saveiapping | [ cancel |
4. Enter the Source Date in dd/mm/yy format. You can sélpply to all Dates checkbox

if the Excel contains date field.

Select the mapping database table by clicking or-thgmbol or table name.

required.

the Select Excel Columrmgid.

You can also seledulk Authorization ¢ he c k b 0 x
the selected col umn. For
Excel Name assig.

to assi
exampl e,

Selectrirst Row is the Headercheckbox, Ifthe first row in the Excel has headings.

gn t
t he

Click Automap. The respective columns with the similar names in the excel and database
is mapped. You need to manually map the otherrmsols The mapping details are
displayed in theMapping Informationgrid which facilitates you to edit the details as

Select Save with Authorization checkbox to authorize and upload the data. The 3
mandatory fields i.e. Maker_id, System_Date, andharization_Status, are displayed in

he
sel

NOTE: Ensur e

t h a tVarthtrad sceoll eucntne dc ofnt a i

ns

t he

Excel Name. In order to select Bulk Authorization, you need to I&axe with

Authorization checkbox selected.

10.

following:

SelectSave Mapping The ExcelEntity Mappingscreen dislays the excetlatabase
table mapping detailsin the ExcelEntity Mappingsscreen, you can also do the

AExcel
ected

requi

Oracle Financial Software Services Confidential-Restricted

46



User Guide: Oracle Financial Services Basel Regulatory Capital Basic User Guide, Release

6.0.0.0.0
o Click button in the Mappings Summary tool baMiew the mapping details.
o Click @l button in the Mappings Summary tool baBdit the mapjng details.
o Click |@| button in the Mappings Summary tool baiteletethe mapping details.
Excel Upload

Excel Upload helps you to upload Excel Data to destination table in the database. You need to have
AXLUSERO functi on rEsceldploadsgeaereahd retieve anappiagsdefinition (pre
defined by XLADMIN user) to upload excel data. Excel Upload supports excel files created in Microsoft
2007 and earlier versions along with the option to map and upload multiple sheets created within a single
excel file. You need to ensure that the excel data contains the dates in the format as défdu&xeel

Entity Mappingdefinition.

To upload excel data in tlexcel Uploadscreen:
1. Click Browse in the Excel File to Uploadgrid. The Choose File to Uploadlialog is
displayed.

2. Select the required Excel and cIi@ icon. The columns in excel are populated in the
Sheetdrop down list and thBreviewgrid displays the data of the selected excel file.

(= DEFQ-Excel Upload - Windows Internet Explorer

' Financial Services Analytical Applications Infrastructure

ORACLE Logout  Change Password  About WMt B
Excel Upload £z |

Excel Upload
* Excel File to Upload

Excel File C:ADocuments and Settings‘aneeshk\Desktop\PR_D:| Browse Sheet ; | Sheetl A
= Preview

Product D c1
# Excel-Entity Mappings

Select Mapping countryREQUIREDFIELD Browse

& Local intranet fg v Hi00% v

3. Click Browse in the ExcelEntity Mappingsgrid. The Mapping ®lector dialog is
displayed with the prdefined mapping details.

Select the checkbox adjacent to the required mapping definition anddlick

Click Upload. A confirmation dialog is displayed on successful upload and the excel data
is uploaded to thdatabase table.
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2.3.3 Metadata Browser

The Metadata Browser component of OFSAAI, allows you to view thalgiiaed metadata in tHgasel

Regulatory Capital @plication, by providing a browsing capability through the various metadata elements

that are linked taach other. You may start navigating through the Metadata Browser from a Run in a
particular segment and drill down to the processes used in the Run, the Sub Processes in the Processes and
the tasks mapped to each SRitmcess. Alternatively, you may stadvigating from the granular metadata

element and trace the tasks that use this metadata, thereby the Sub Processes, Processes, and Runs that use
the task.

Tools in Metadata Browser

The following are the tools used in Metadata Browser screen. The ipmesraon the pages as the
functions are derived.

Button Description

Display the trace details of Definitions mapped to a dimension,
hierarchy, measure, cube, or mart.

Display the trace details of Datasets defined for a definition.

Display the trace details of Dimensions mapped to the
definition.

CIEIE

Display the trace details of Measures mapped to the definition.

Display the trace details of Cubes mapped to the definition.

Display the details of the mapped Models for a definition.

Display the trace details of Hierarchy Attributes of a definition.

Display the trace details Source of the definition.

Display the trace details of Transformations defined for a
definition.

Display the trace details of mapped Scenarios for a definition.

EEA A THE S
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Button

Description

@b Display the details of the mapped Stress Definitions.

Display the details of mapped Variable Shocks to a particular
variable.

To help you navigate through the Metadata Browser, starting from a Run, refer to the following steps:

1.

Click Metadata Browser on theLHS pane of OFSAAI, to view the Metadata Browser
screen.

Select the relevant jurisdiction froBegmentdropdown on the.HS pane of OFSAAI,
shown in the following figure:

Infnrrn.atmn BASELEDOM -
Domain
Segment BIS T

Click [, to view the Runs defined for the selected jurisdiction, shimwthe following
figure:
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=% Business Processors
=-[E Rules
F- 4 Process
4&57; HuED
0§ Cubes
i = Forms
i-[2] Questionnaire
-] Views

= | Mame
Capital Calculation - BIS Basel | Approach
Capital Calculation - BIS Standardised Approach
Capital Calculation - BIS Advanced IRB Approach
Risk Weighted Asset Calculation - Operational Risk - BIS Standardised Approach
Capital Calculation - BIS Foundation IRB Approach
Risk Weighted Asset Calculation - Credit Risk - BIS Standardised Approach
Risk Weighted Asset Calculation - Credit Risk - BIS Advanced IRB Approach
Risk Weighted Asset Calculation - Credit Risk - BIS Foundation IRB Approach
Capital Calculation - IFSB Standardised Approach - CAR Standard Formula
Risk Weighted Asset Calculation - Credit Risk - IFSB Standardised Approach
Capital Calculation - IFSB Standardised Approach - CAR Discretionary Formula
Risk Weighted Asset Calculation - Market Risk - IFSB Standardised Approach
Risk Weighted Asset Calculation - Operational Risk - IF5B Basic Indicator Approach

Run

Selecta Run (Risk Weighted Asset CalculatiGnedit RiskBIS Standardized Approachjd click = to view the
details of theRun, shown in the following figure:
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e
Information BASELGDOM - Run o
Domain Run Rule Framework == Run
T BIS - % Search and Filter | [ Search | [ Reset
() Metadata Browser code Version ‘
Source Model Name Active Yes -
- 58 Data Model
4" Data Transformations Folder Trpe M
e 3?:9321 # List [20] I E view | e Export w ¥ Page /7 Jumg to page
Hierarchiss 3 g Code 4 | Name Type Folder Version | Active
2 Hisrarchy Mirib utes [F] 1305855181022 Capital Calculation - BIS Basel | Approach Basze Run BIS 0 Yes
© Dimensions [ 1305855301374 Capital Calculation - BIS Standardised Approach Base Run BIS 0 Yes
Z’% Business Processors [ 130585551 Capital Calculation - BIS Advanced IRB Approach Base Run BIS 0 Yes
I Rules D 1305855600303 Risk Weighted Asset Calculation - Operational Risk - BIS Standardised Approach Base Run BIS o Yes
A Process El 1305 66 Capital Calculation - BIS Foundation IRB Approach Base Run BIS 0 Yes
: Runs 1305855864629 Risk Weighted Asset Calculation - Credit Risk - BIS Standardised Approach Basze Run BIS 0 Yes
r Cubes [ 1305907201323 Risk Weighted Asset Calculation - Credit Risk - BIS Advanced IRB Approach Base Run BIS 0 Yes
-5 Forms D 1305807253832 Risk Weighted Asset Calculation - Credit Risk - BIS Foundation IRB Approach Base Run BIS o Yes
-k Variables [ 130591 08 Capital Calculation - IFSB Standardised Approach - CAR Standard Formula Base Run IFSB o Yes
[ 13059136105 Risk Weighted Asset Calculation - Credit Risk - IFSB Standardised Approach Base Run IFSB o Yes
- Optimizer 1 1305 30 Capital Calculation - IFSB Standardised Approach - CAR Discretionary Formula Base Run IFSB 0 Yes
E Foaling ] 1305917022346 Risk Weighted Asset Calculation - Market Risk - IFSB Standardised Approach Base Run IFSB 0 Yes
ot Modeling Framework D 1305817115300 Risk Weighted Asset Calculation - Operational Risk - IFSB Basic Indicator Approach Base Run IFSB o Yes
B Stress Testing Framework [ 1305917182301 Staging Data Population - Market Risk - IFSB Standardised Approach Base Run IFSB o Yes
[El 1305923761818 Staging Data Population - Market Risk - BIS Standardised Approach Base Run BIS 0 Yes
[ 1306182237482 Capital Calculation - FRB IRB Approach Base Run Usa 0 Yes
E] 130618: 39 Risk Weighted Asset Calculation - Credit Risk - FRB IRB Approach Base Run usA 0 Yes
D 1306255867872 Capital Calculation - RBI Standardised Approach - Indian Banks Base Run INDIA o Yes
El 1306 04 Capital Calculation - RBI Standardised Approach - Foreign Banks Base Run INDIA 0 Yes
[F] 1306256149536 Risk Weighted Asset Calculation - Credit Risk - RBI Standardised Approach Basze Run INDI& 0 Yes

A Run is a combination of Processes. For example: ForRRslnWeighted Asset CalculationCredit

Risk-BIS Standardized Approach CAPITAL_ CONSOLIDATION
CREDIT_RATING_PROCESSING, andNON SEC STDare some of the processes mapped to the Run.

Processand SubProcess

Run
I} Run Rule Framework >> Run >> Run Definition (View Mode)

# Linked to

Folder BIS

# Master Information | [EJ Properties

o] 1350345616019 Version 0
Code 1305855864629 Active Yes

Risk Weighted Asset Calculation - Credit Risk - BIS ;

LEme Standardised Approach Type CESSIRIT
# List Show Details

[T Lacation Code MName Type Simulation Job
Job 1228479817605 CAPITAL CONSOLIDATION Process
O Job 1281368142488 CREDIT_RATING_PROCESSING Process
E1 Job PRBL0019 PARTY_RECLASSIFICATION_STD Process
O Job 1308699026230 NON_SEC_DATA_POPULATION Process
Bl Job 1308860226730 MITIGANT_DATA_POPULATION Process
1 Job 1308860522544 NON_SEC_EXP_MITIGANT_MAPPING_POP Process
El Job 1259809926621 NON_SEC_STD Process
O Job 1308846730198 SEC_DATA_POPULATION Process
B Job 1308860632939 SEC_EXP_MITIGANT_MAPPING_POP Process
El Job 1261519197321 SEC_STD Process

A process is a combination of Sub ProcesSedect a Process and clic to view the sub process
mapped to a Procesehe Sub Process mapped to the Pro@SBITAL_ CONSOLIDATION is Capital
Consolidation Approach. For Proces€REDIT_RATING_PROCESSING the Sub Process Bredit
Rating Data Population Rules, DT, and T2Ts, are combined to form a Sub Process. A Rule is a
combination of various computational logics that transforms data. Rules are of two types:
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Computational rules (ipe 3 Rule): consists of a Data Set, Source Hierarchy and Target Business

Processor.
A Data Set: ADatasetis a group of tables whose intelationship is defined by specifying a join
condition between the various tables.
A Source Hierarchy: Hierarchy is toeganization of data into a logical tree structure. The subset of
records on which the computational logic is applied to is stated as the Source Hierarchy.
A TargetBusiness ProcessoFarget measure is a metric which computes and stores the computed

value n the defined Target Are@he target area where these computed values are populated is
defined in the Target Business Processor.

Assignment Rules (Type 2 Rule): consists of a Data Set, Source Hierarchy and Target Hierarchy.

A Data Set: AData Setis a grop of tables whose inteelationship is defined by specifying a join
condition between the various tables.

A Source Hierarchy: Hierarchy is the organization of data into a logical tree structure. The subset of
records on which the computational logic is éplto is stated as the Source Hierarchy.

A Target Hierarchy: Hierarchy is the organization of data into a logical tree structure. The target area

where the reclassified records will be stored is the target hierarchy.

Process

Run Rule Framework »> Run => Process Definition (View Mode)

% Linked to

Folder BIS

# Master Information | [Ef Properties

D 1351290493131 Version 0

Code 1228479817605 Active Yes

Mame CAPITAL_CONSOLIDATION Type Process Tree

A | | 11 | |
El- Process - g Object Precedence Type Parameter

(=} Capital Consolidation Approach [C] Capital Consolidation Approach Sub Process

Run Product Code Assignm
Jurisdiction Code Assignme
ENTITY_INFO_DATA_POP
ENTITY_SHR_HLD_PERCE| &
Capital Consolidation Level
Run Definition User Defined
LE_Solo_Consolidation

Cap Consl Basel Entity Tyg
Run_Validation

Cap Consl Effective Shareh
Cap Consl Basel Approach
EXCHANGE_RATE_DATA_
RUN_EXE_PARAMETERS +

rl 1 3

aczeal [aizeal

In the preceding figure, RuleBTs and T2Ts mapped to a Sub Proc€spital Consolidation Approach
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are as follows:

Rules=

p>3

Run Product Code Assignment (Type 3 Rule)

p>

Run Definition Mode AssignmentUser Defined (Type 3 Rule)

p>

Run Definition User Defined Run Param Assignment (Type 3 Rule)

p>

Caypital Consolidation Level Selection (Type 3 Rule)

p>

Cap Consl Basel Entity Type Reclassification (Type 2 Rule)

p>N

Cap Consl Effective Shareholding Percent of an Entity (Type 3 Rule)
A Cap Consl Basel Approach Type Reclassification for Entity (Type 2 Rule)
A Basel lICredit Rating Reclassification (Type 2 Rule)

T2T =

ENTITY INFO DATA POP

ENTITY SHR HLD PERCENT POP

GL ACCT CAPITAL HEAD POPULATION
RATING_DETAILS_DATA_POPULATION

A NON_SEC_EXP_DATA POPULATION

A MITIGANT_DATA_POPULATION

A NON_SEC_EXP_DATA POPULATION

DT =

A Run Validation

A
A
A
A

A Run Param Validation
A Upd_Rating Details

This document will help you navigate to the smallest element of a Rule. You can similarly navigate to the
smallest element of a T2T and DT.

Rules

Select a Rule@ap Consl Effective ShareholdingPercent of an Entity) from the LHS pane, the Rule

which appears in the right frame of the screen. Select the Rule and ="ko view thedetails of the

Rule,asshown in the following figure:
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Process
Run Rule Framework == Run => Process Definition (View Mode)
#« Linked to

Folder

# Master Information |

D Version 0

Code 1 Active Yes

Name: CAPTAL_CONSOLIDATION Type Process Tree

ENTITY_SHR_HLD_PERCENT

| | [El show Datails
+ | [¥]| Object Precedence

¥| Cap Consl Effective Shareholding Percent for an Entity  Run_Validation

Type Parameater

Computation Rule

Capital Consolidation Level S
Run Definition User Defined |
LE_Solo_Consolidation

Cap Consl Basel Entity Type
Run_“alidation

Cap Consl Effective Sharehc
Cap Consl| Basel Approach 1
EXCHANGE_RATE_DATA_P
RUN_EXE_PARAMETERS_P(
Reporting Currency Code As
Run_Param_Population
GL_CAPITAL_ACCT_HEAD_|
STD_CAPTAL_ACCT_HEAD

Capital - Standard Acct Heat =
Fl (11 3

In the following figure, for RuleCap Consl Effective Sharehttling Percent of an Entity (a Type 3 rule),
mentioned earlier, contains a Data Set, Source HiergacityTargeBusiness Processdro relate the Rule
to a specific section in the Basel accord, refer to the Comments section in the screen.
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Rule b

Run Rule Framework == Run == Rule Definition (View Mode)

# Linked to

% Master Information | [=] Properties

1] 1228142436138 Version 0

Code 1228142435138 Active

Mame Cap Consl Effective Shareholding Percent for an Entity | Type Computation
% List } = B

Code Name Type

|:| Source HOz242 Cap Consl Entity Lewvel Ind Hierarchy
MO718 MSR - Cap Consl Entity Shareholding Per... Measure

| Mext | | Preview | | |

Audi Trail Comments
2 C s [1] New View Page1/1 Jump to page
(J Comments Created By Creation Date Last Modified By Last Modification Date | Operation Type
Para 215-216 SYSADMN 062572012 06:16:42 SYSADMN 06/25/2012 06:16:42 Mot Editable

Click in the Dataset(DS0089)field to view further details on the Data Skt.the following figure,
the Selected Entitiedfield displays the tables used by the dataset. Click any table to view the description of
the table. The condition or inteelationships between the tables are detailed inJtre Condition and

ANSI Join.
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N V- EJH [—
Trace Cubes Trace Definitions Trace Forms
Details of Dataset Entity Shareholding Percent Dataset
Name DS0089
Short Description Entity Shareholding Percent Dataset
Long Description Entity Shareholding Percent Dataset
Comments
Created By SYSADMN
Creation Date November 25, 2008 4-54:38 PM
Last Modified By SYSADMN
Modification Date December 16, 2009 11:35:47 AM
Authorized By SYSADMN
Authorization Date December 16, 2009 11:35:48 AM

act Shareholding Perce
Fact Entity Information
Run Dimension
Date Dimension
PARENT ENTITY

COALESCE(PARENT_ENTITY f_cap_consl_parent_entity_ind,'N') ="Y' AND COALESCE

(PARENT_ENTITY f_cap_consl_entity_ind,'N") ="Y"

FCT_ENTITY_SHR_HLD_PERCENT INNER JOIN FCT_ENTITY_INFO ON FCT_ENTITY_INFO.n_entity_skey =

FCT_ENTITY_SHR_HLD_PERCENT.n_investee_entity_skey AND FCT_ENTITY_SHR_HLD_PERCENT.n_run_skey =

FCT_ENTITY_INFO.n_run_skey AND FCT_ENTITY_SHR_HLD_PERCENT.n_mis_date_skey =

: FCT_ENTITY_INFO.n_mis_date_skey INNER JOIN FCT_ENTITY_INFO PARENT_ENTITY ON

< ANSI Join FCT_ENTITY_SHR_HLD_PERCENT.n_investor_entity_skey = PARENT_ENTITY .n_entity_skey AND
FCT_ENTITY_SHR_HLD_PERCENT.n_run_skey = PARENT_ENTITY.n_run_skey AND

FCT_ENTITY_SHR_HLD_PERCENT.n_mis_date_skey = PARENT_ENTITY.n_mis_date_skey LEFT OUTER JOIN

DIM_RUN ON FCT_ENTITY_SHR_HLD_PERCENT.n_run_skey = DIM_RUN.n_run_skey LEFT OUTER JOIN DIM_DATES

ON FCT_ENTITY_SHR_HLD_PERCENT.n_mis_date_skey = DIM_DATES.n_date_skey

Date Filter DIM_DATES.D_CALENDAR_DATE=$SMISDATE AND DIM_RUMN.n_run_skey = 'SRUNSK'
Order By

Selected Entities

Join Condition

To know more about the Source Hieraremd Target Measungsed in this Type 3 Rule, return to tRele

Screen.Select theSource Hierarchy (Cap Consl Entity Level Indand click icon to view details of
the Source Hierarchy.

In the following figure, the Source Entity from which dasacompute&l and populated into the Target
Business Processor is displayed inEmity field. Click Fact Entity Information to see the description of
the table. ClickCapital Consolidation Entity Indicatdo view the description of the Attribute, whereby in
this ase, the entities appearing in thact Entity Information are flagged asy if the entity is
participating in Capital Consolidation.
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Name

Short Description
Long Description
Comments
Created By
Creation Date
Last Modified By
Modification Date
Authorized By
Authorization Date
Type

Bl Enabled

Is Parent Child
Entity

Attribute

Level Details

V- 4 [
& T L o

Trace Dimensions Trace Cubes Trace Definitions Trace Forms

Details of Hierarchy Cap Consl Entity Level Ind

HO242
Cap Consl Entity Level Ind
Cap Consl Entity Level Ind

SYSADMN
November 26, 2008 2:54:38 PM
SYSADMN
November 27, 2012 7:24:08 PM
SYSADMN
November 27, 2012 7:24:09 PM
REGULAR
No
No
Eact Entity Information
Capital Consolidation Entity Indicator

Description Identifier

To know more about the Target Business Processor usédsiiype 3 Rule, return to the RuBxreen.

Click Next. In Combination Mapper section click ~
TargetBusiness Processor

icon and selec! icon to view details of the

Oracle Financial Software Services Confidential-Restricted

57




User Guide: Oracle Financial Services Basel Regulatory Capital Basic User Guide, Release

6.0.0.0.0
Rule

== Rule Definition (View Mode)

# Linked to
Folder BISSEG Datazet Entity Shareholding Percent Dataset
% Master Information | [=] Properties

ID 1228142436138 Version 0

Code 1228142436138 Active

Name Cap Consl Effective Shareholding Percent for an Entity | Type Computation

= Map

# Slicer

Source

# Combination Mapper [1] ¥ Page 1 / 1 Jump to page

Source Target page
|_ET3 cap Consl Entity Le... | |_E=3 MSR - Cap ConslEnt.. | 1of1

Cap Consl Entity Level Ind BP - C..Entity - Exclude
Consl Level Ind ‘2 Default Member
[E show Details
Back | | |
Audit Trail Comments

A Business Processor (BP) consists of a Data Set, Target Measdi@n Expression.

1 Data Set: AData Seis a group of tables whogater-relationship is defined by specifying a join condition

between the various tables.
I Target Measure: Target measure is a metric which computes and stores the computed value in the defined

Target Area.
1 Expression: An Expression is a tool that allowsnf@mipulation of data. Expression has three different
uses:
A To specify a calculated column that the OFSAA derives from other columns in the database
A To calculate assignments in data correction
A To create calculated conditions in data and relationshéudil

Click Dataset DS0089Entity Shareholding Percent Datgsébd view details of the Data Sein the
following figure, theSelected Entitiesfield displays the tables used by the dataset. Click any table to view
the description of the table. The coidlit or interrelationships between the tables are detailed iddine

Condition andANSI Join field.
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% B
oF [¥]
Trace Cubes Trace Definitions Trace Forms
Details of Dataset Entity Shareholding Percent Dataset
Name DS0089
Short Description Entity Shareholding Percent Dataset
Long Description Entity Shareholding Percent Dataset
Comments
Created By SYSADMN
Creation Date November 25, 2008 4:54:38 PM
Last Modified By SYSADMN
Modification Date December 16, 2009 11:35:47 AM
Authorized By SYSADMN
Authorization Date December 16, 2009 11:35:48 AM

Fact Shareholding Percent

Fact Entity Information
Selected Entities Run Dimension

Date Dimension

PARENT ENTITY

COALESCE(PARENT_ENTITY f_cap_consl_parent_entity_ind,'N') = "Y' AND COALESCE
(PARENT_ENTITY.f cap_consl_entity ind,'N') ="Y"

FCT_ENTITY_SHR_HLD_PERCENT INNER JOIN FCT_ENTITY_INFO ON FCT_ENTITY_INFO.n_entity_skey =
FCT_ENTITY_SHR_HLD_PERCENT.n_investee_entity_skey AND FCT_ENTITY_SHR_HLD_PERCENT.n_run_skey =
FCT_ENTITY_INFO.n_run_skey AND FCT_ENTITY_SHR_HLD_PERCENT.n_mis_date_skey =
FCT_ENTITY_INFO.n_mis_date_skey INNER JOIN FCT_ENTITY_INFO PARENT_ENTITY ON

ANSI Join FCT_ENTITY_SHR_HLD_PERCENT .n_investor_entity_skey = PARENT_ENTITY.n_entity_skey AND
FCT_ENTITY_SHR_HLD_PERCENT.n_run_skey = PARENT_ENTITY.n_run_skey AND
FCT_ENTITY_SHR_HLD_PERCENT.n_mis_date_skey = PARENT_ENTITY.n_mis_date_skey LEFT OUTER JOIN
DIM_RUN ON FCT_ENTITY_SHR_HLD_PERCENT.n_run_skey = DIM_RUN.n_run_skey LEFT OUTER JOIN DIM_DATES
ON FCT_ENTITY_SHR_HLD_PERCENT.n_mis_date_skey = DIM_DATES.n_date_skey

Date Filter DIM_DATES.D_CALENDAR_DATE=$MISDATE AND DIM_RUMN.n_run_skey = 'SRUNSK'
Order By

Join Condition

Click Measure (M0O719MSR - Cap Consl Entity Shareholding Percdeim the details of Business
Processor screen, to view further details on the Targetuedase following figure, displays the target
entity where the metric or data will be populated. Chalct Entity Information for details of the table.
Using the Attribute, that isShareholding Percentagethis measure aims to populate the shareholding
percentage in the Fact Entity Table.

- v 3 1
Trace Dimensicns Trace Cubes Trace Definitions Trace Forms
Details of Measure MSR - Cap Consl Entity Shareholding Percent
MName M0719
Short Description MSR - Cap Consl Entity Shareholding Percent
Long Description Measure for Storing Shareholding Percent of the Entity
Comments
Created By SYSADMN
Creation Date November 25, 2008 12:42:54 PM
Last Modified By SYSADMN
Medification Date
Authorized By SYSADMN
Authorization Date November 25, 2008 12:42:54 PM
Entity Fact Entity Information
Attribute Shareholding Percentage
Aggregation Type SUM
Measure Type Base Measure
Summary Condition 1=1

Therefore, thiRRule aims to populate the shareholding percentage of the entities in the defined target from
the master list of entities participating in the Capital Consolidation computation.
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Similarly, an AssignmerRule (Type 2 Rule), as shown in the following figure, contains a Data Set, Source
Hierarchy from which bank specific data is reclassified and Standardized into FBzpdhtory Capital
application specific data and stored in the defined Target Hieyar

T
Rule 2]
Run Rule Framework >> Run >> Rule Definition (View Mode)
2 Linked to
Folder Dataset
%# Master Information | [E] Properties
D 1228304537655 Version 0
Code 1228304537655 Active
Name Cap Consl Basel Entity Type Reclassification Type Classification
A List | |
J Location Code Name Type
Source HBLO028 Counterparty Type Hierarchy
Target HBL0045 Standard Counterparty Type Hierarchy
| Next | | Preview | | |
Pooling

Sub Processes can also contain Pooling and Optimizer definitions. Pooling identifies and allocates Credit
Risk Mitigants to each Exposure into set categories. Pooling consists of the following:

1 Data Set: AData Setis a group of tablewhose interrelationship is defined by specifying a join condition

between the various tables.
1 Pooling Basis: Pooling Basis identifies the Exposures and Mitigant data from the Fact Sub Exposures

Table.
91 Output: is the measure which pools the Exposures dtigavit mapping into set categories and stores in a

target area.
Click Pooling Sub Exposures Mitigant, appearing under Sub Procdssposures Mitigant Poolingin
the Run Details Screeithe following figure, displays the metadata mappe&doling Sub Expsures

Mitigant.
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Details of Pooling Sub Exposures-Mitigant Pooling
t@ame Sub Exposures-Mitigant Poaling
Code 1147078004924
Created By SYSADMN
Creation Date 08-MAY-2006 02-:46:45 PM
Last Medified By SYSADMN
Last Meodification Date 12-JUN-2008 05:53:25 PM
Comments MA
Dataset MNon Securitization Optimizer Dataset
Pooling Basis
Exposures
Mitigants
Output
MSR - Sub Exposure Pool ID

Click Dataset Qptimizer Dataset)to view further details on the Dataset. In the following figure the tables
used in the Data Set are displayed in$l¢ected Entitiedfield and the interelationships defined between
these tables aragplayed as aANSI join andJoin Condition.
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Details of Dataset Non Securitization Optimizer Dataset

I&me Ds0023
Short Description Non Securitization Optimizer Dataset
Long Description Non Securitization Optimizer Dataset
Comments
Created By SYSADMN
Creation Date October 16, 2012 1:17:36 PM
Last Modified By SYSADMN
Modification Date October 27, 2012 3:53:39 PM
Authorized By SYSADMN
Authorization Date October A0 PM

Party Dimension

Fact Sub Exposures
Date Dimension

Run Dimension
Mitigant Dimension

Standard Mitigant Type Dimension
Run Identifier

Basel Product Types Dimension
Generally Accepted Accounting Principles Dimensign
Country Dimension
Basel Asset Class
Run Parameters

Selected E ntities

Join Condition

FCT_SUB_EXPOSURES INNER JOIN DIM_DATES ON FCT_SUB_EXPOSURES.n_mis_date_skey =
DIM_DATES.n_date_skey LEFT OUTER JOIN DIM_RUN ON FCT_SUB_EXPOSURES.n_run_skey =
DIM_RUN.n_run_skey LEFT QUTER JOIN DIM_MITIGANT ON FCT_SUB_EXPOSURES.n_mitigant_skey =
DIM_MITIGANT.n_mitigant_skey LEFT QUTER JOIN DIM_STD_MITIGANT_TYPE ON
FCT SUB_EXPOSURES.n_std_mitigant_type_skey = DIM STD MITIGANT _TYPE.n_std_mitigant_type_skey
LEFT OUTER JOIN DIM_PARTY ON FCT_SUB_EXPOSURES.n_issuer_skey = DIM_PARTY.n Party Skey LEFT
OUTER JOIN DIM_BASEL_PRODUCT _TYPE ON FCT_SUB_EXPOSURES.n_basel_prod_type_skey =

ANSI Join DIM_BASEL_PRODUCT _TYPE.n_basel_prod_type skey LEFT QUTER JOIN DIM_GAAP ON
FCT_SUB_EXPOSURES.n_gaap_skey = DIM_GAAP.n_gaap_skey LEFT OUTER JOIN DIM_COUNTRY ON
FCT SUB EXPOSURES.n_country_skey = DIM COUNTRY .n_country_skey LEFT OUTER JOIN
DIM_BASEL_ASSET_CLASS ON FCT_SUB_EXPOSURES.n basel_asset_class_skey =
DIM_BASEL_ASSET_CLASS.n_basel asset_class_skey LEFT OUTER JOIN RUN_PARAMETERS ON
FCT SUB_EXPOSURES.n_run_parameter_setup_skey = RUN_PARAMETERS n_run_parameter_setup_skey
LEFT QUTER JOIN DIM_RUN_IDENTIFIER ON DIM_RUN_IDENTIFIER.n_run_identifier_skey =
FCT_SUB_EXPOSURES.n_run_identifier_skey

Click Exposures under fieldPooling Basis,in the Details of Pooling Screeithe following figure,
displays the tableFact Sub Exposure} from which Exposure Data is identified using the Attribute,
Account Surrogate Key.
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Details of Hierarchy Exposures
Name HO131
Short Description Exposures
Long Description Exposures
Comments
Created By SYSADMN
Creation Date October 4, 2012 1:51:45 PM
Last Modified By SYSADMN
Modification Date October 27, 2012 12:20:53 AM
Authorized By SYSADMN
Autherization Date October 27, 2012 12:20:53 AM
Type REGULAR
Bl Enabled Yes
Is Parent Child Mo
Entity Fact Sub Exposures
Attribute Account Surrogate Key
Level Details

Click Mitigants, under fieldPooling Basis,n the Details of Pooling Screehhe following figure, displays
the table Fact Sub Exposure} from which Mitigant Data is identified using the Attributejtigant
Surrogate Key.
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Name

Short Description
Long Description
Comments
Created By
Creation Date
Last Modified By
Modification Date
Autherized By
Authorization Date
Type

Bl Enabled

Is Parent Child
Entity

Attribute

Level Details

Details of Hierarchy Exposures
HO131
Exposures
Exposures

SYSADMN

October 4, 2012 1:51:45 PM
SYSADMN

October 27, 2012 12:20:53 AM
SYSADMN

October 27, 2012 12:20:53 AM
REGULAR

Yes

No

Fact Sub Exposures

Account Surrogate Key

Description

ldentifier

e fen Qe fon foe fen Qe fen fun e e B

Pt = == e B = & L R SN P R S Ry

[

FCT_SUB_EXPOSURES.n_acct_skey=""
FGT_SUB_EXPOSURES.Nn_acct_skey="2"
FCT_SUB_EXPOSURES.N_accl_skey="3"
FCT_SUB_EXPOSURES.n_acct_skey="4"
FCT_SUB_EXPOSURES.n_acct_skey="5"
FCT_SUB_EXPOSURES.n_acct_skey="5"
FCT_SUB_EXPOSURES.n_acct_skey="7"
FCT_SUB_EXPOSURES.N_accl_skey="8"
FCT_SUB_EXPOSURES.n_acct_skey="0"
FCT_SUB_EXPOSURES.n_acet_skey="10"
FCT_SUB_EXPOSURES.n_acct_skey="11"
FCT_SUB_EXPOSURES.n_acet_skey="12"

Click Measure (MSR-Sub Exposures Pool ID) under theOutput field, the Details of Pooling Screen.

The following figure, displays the details of the measure in the output. The pooled categories of the
Exposure and Mitigants data are stored in the eRiyt Sub Expsures The Exposures and Mitigants

data is pooled into set categories by the AttritRdel Identifier.
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% [
Trace Dime Trace Cubss Trace Definitions T
Details of Measure MSR - Sub Exposure Pool ID
Name 110304
Short Description MSR - Sub Exposure Pool ID
Long Description Measure for Pool ID
Comments Measure for Pool ID
Created By BASELSOL
Creation Date December 18, 2006 4:35:11 PM
Last Modified By BASELSOL
Modified Date December 18, 2006 4:35:11 PM

Authorized By
Authorized Date

Entity Fact Sub Exposures

Attribute Pool Identifier

Aggregation Type SUM

Measure Type Base Measure

Summary Condition 1=1
Optimizer

Optimizer is a Linear Programming technique that computes the least capital based on the pooling
allocation of Mitigants to Exposures. Aptimizer consists of the following Metadata:

9 Data Set: A Data Set is a group of tables whose-metationship is defined by specifying a join condition
between the various tables.

1 X Variable

1 Objective Function Co efficient
1 Constraints

1 Bounds

1 Output

Click Non Sec OptimizerSTD under Sub Procedsxposures Mitigant Optimizer appearingn the Run
Details ScreenThe following figure, displays the metadata mappedNda Sec OptimizerSTD:
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Details of Optimizer Non Sec Optimizer - STD
Name Mon Sec Optimizer - STD
Code 1147069858460
Created By SYSADMN
Creation Date 08-MAY-2006 12:30:58 PM
Last Modified By SYSADMN
Last Modification Date 08-JUN-2006 04:30:12 PM
Comments NA
Dataset MNon Securitization Optimizer Dataset
Operation Type Minimize
Objective Function X Variable
Exposures
Mitigants

Objective Function Coefficient
BP - Mon Sec Objective Function Co-efficient for STD

Constraints
Constraint Identifier Exposures
0 E)(posure Constraint Coefficient BP - Sub Exposure Pre-Mitigant EAD Amt
Constraint Operator —
Condition Value BP - Sub Exposure Pre-Mitigant EAD Amt
Constraint Identifier Mitigants
1 Mitigant_ Constraint Coefficient BP - CEM Pre-Mitigant EAD Constraint Co-Efficient
Constraint Operator =
Condition Value BP - Sub Exposure Mitigant Amount

X Variable Bounds
BP - Lower Bound for Optimizer <= X <= BP - Upper Bound for Optimizer

Integer Identifier

No
Integer Identifier NA
Output
Pooling Required Yes
Auto Pooling Yes
Pooling Basis MSR - CRM Covered Factor
Output MSR - CRM Covered Factor

To view further details on the Dataset, like the Selected Estiised in the Data Set and the Join
Condition, as shown in the following figure, cli€ptimizer Data set
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Name

Short DeEcriplion
Long Description
Comments
Created By
Creation Date
Last Modified By
Modification Date
Authorized By
Authorization Date

Selected Entities

Join Condition

ANSI Join

Date Filter

Order By

Details of Dataset Non Securitization Optimizer Dataset
DS0023
Mon Securitization Optimizer Dataset
Mon Securitization Optimizer Dataset

SYSADMN

October 16, 2012 1:17:36 PM
SYSADMN

October 27, 2012 3:53:39 PM
SYSADMM
Gber 27, 2012 3:53:40 P
Party Dimension

Fact Sub Exposures

Date Dimension
Run Dimension
Mitigant Dimension
Standard Mitigant Type Dimension
Run Identifier

Basel Product Types Dimension
Generally Accepted Accounting Principly

FCT_SUB_EXPOSURES INNER JOIN DIM_DATES ON FCT_SUB_EXPOSURES.n_mis_date_skey = DIM_DATES.n_date_skey LEFT
OUTER JOIN DIM_RUN ON FCT_SUB_EXPOSURES.n_run_skey = DIM_RUN.n_run_skey LEFT OUTER JOIN DIM_MITIGANT ON
FCT_SUB_EXPOSURES.n_mitigant_skey = DIM_MITIGANT.n_mitigant_skey LEFT OUTER JOIN DIM_STD_MITIGANT_TYPE ON
FCT_SUB_EXPOSURES.n_std_mitigant_type_skey = DIM_STD_MITIGANT_TYPE.n_std_mitigant_type_skey LEFT QUTER. JOIN
DIM_PARTY ON FCT_SUB_EXPOSURES.n_issuer_skey = DIM_PARTY.n_Party_Skey LEFT OUTER JOIN
DIM_BASEL_PRODUCT_TYPE ON FCT_SUB_EXPOSURES n_basel_prod_type_skey =
DIM_BASEL_PRODUCT_TYPE.n_basel_prod_type_skey LEFT OUTER JOIN DIM_GAAP ON FCT_SUB_EXPOSURES.n_gaap_skey =
DIM_GAAP.n_gaap_skey LEFT OUTER JOIN DIM_COUNTRY ON FCT_SUB_EXPOSURES.n_country_skey =
DIM_COUNTRY.n_country_skey LEFT OUTER JOIN DIM_BASEL_ASSET_CLASS ON
FCT_SUB_EXPOSURES.n_basel_asset_class_skey = DIV_BASEL_ASSET_CLASS n_basel_asset_class_skey LEFT OUTER JOIN
RUN_PARAMETERS ON FCT_SUB_EXPOSURES.n_run_parameter_setup_skey = RUN_PARAMETERS.n_run_parameter_setup_skey
LEFT OUTER JOIM DIM_RUN_IDENTIFIER. ON DIM_RUN_IDENTIFIER.n_run_identifier_skey =

FCT_SUB_EXPOSURES n_run_identifier_skey

DIM_DATES.D_CALENDAR_DATE=§MISDATE AND DIM_RUN.n_run_skey = 'SRUNSK’ AND
FCT_SUB_EXPOSURES.V_EXPOSURE_TYPE = NON-SEC" AND ((1- COALESCE(n_volatility_haircut,0) - COALESCE
(n_forex_haircut,0) ) * COALESCE(n_maturity_mismatch_haircut,1)) = 0

The X Variable function for Exposures identifies the Exposures data from the EatitySub Exposures
using the AttributeAccount Surrogate Key. The X Variable function for Mitigants identifies the Mitigants
data from the Entitfract Sub Exposuresusing the AttributeMitigant Surrogate Key. Click Exposures
or Mitigants to view details of the same.

Exposures
Mitigants

Objective Function X Variable

There are two Constraints detailed in this @ytier as follows:

1 Exposure Constraint ensures that the Sum of all the Sub exposures is equal to one.

1 Mitigant Constraint : ensures that the total Mitigant amount used is less than or equal to total amount of

Mitigant available. All Mitigant Haircuts are plied in this Constraint.
To view the measures used you can click the Business ProcBB3ahpwn in the following figure:
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Constraints
Constraint Identifier Exposures
0 Expaosure Constraint Coefficient BF - Sub Exposure Pre-Mitigant EAD Amit
Constraint Operator —
Condition Value BP - Sub Exposure Pre-Mitigant EAD Amt
Constraint Identifier Mitigants
1 Mitigant Constraint Coefficient BF - Sub Exposure Pre-Mitigant EAD Constraint Co-Efficient
Constraint Operator o=
Condition Value BP - Sub Exposure Mitigant Amount

The X Variable Bounds defines the Lower and Upper bound of the covered factor to be between 0 and 1,
shown in the following figte. Click theBP to view the measures mapped to Bie

X Variable Bounds
BP - Lower Bound for Optimizer <= X <= BP - Upper Bound for Optimizer

The Output calculates and stores the percentage of exposure amount covered by a Mitigant. Click the
Measure ISR) to see the Entity wherein data is stored and the description of the Attribute.

e Output
F‘o%g Required Yas
Auto Pooling fes
Fooling Basis MSR - CRM Covergd Factor
Cutput MSR - CEM Covered Facior

2.3.4 Business Metadata Management

Business Metadata consists of business names, descriptions for columns, tables and groupings, query and
report definition, joirspecification tool settings, and security definitions. Business Metadata Management
(BMM) within the Infrastructure system facilitates business analysts with the catalog of data present in the
data warehouse along with their business definitions. Business Metadata Management consists of the
following components which is essential for Basel computation:

1 Aliases

Data Sets

Business Measures
Business Hierarchies
Business Processor
Derived Entities

=A =4 =4 -4 A

Aliases

Alias refers to an assumed name or pseudomyimasessection within the Infrastructure system facilitates
you to define an Alias for a table and specifg foin condition between fact and dimension taBlases
defined to a table helpou to query data for varied analytical requirements.
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Financial Services Analytical Applications Infrastructure

ORACLE =

About Last Login D at t Failed Login D ate

Alias & |

Alias
# Search and Filter =)
Entity

Authorized

# Available Entities 1-104 278
=l Entities
CAP_STRUCT_PARAM_MASTER
COM_ENTITY_GROUP_MAP
COM_ENTTY_PROCESS_DETAILLS
COM_VALUECODE_WAPPING
CONTRA_GL_A
CURRENCY

DIM_ADJUSTMENT_FACTOR
DIM_BANK_BASE_ROLE

Oooooooo=o

ISL_APPR

2k |[]| Alas
[ cecm_1

You (Business Analysts) need to have SYSBAU, Oracle Cube Administrator (ORACUB), and View Alias
function roles mappk to access Aliases section in the BMM framework. You can access Aliases by
expanding BMM section within the tree structure of LHS menu. Alies screen displays the options to
create, view, edit, copy, and delete Aliases for a selected eYititycan mée use of Search and Filter
option to searclor specific Aliases based ontidy hame oruthorizedstatus.

Add Alias
To create an Alias from th&lias screen:

1. Select an entity from th&vailable Entitiedist for which you need to create an Alid$he
Aliasesgrid displays the available aliases for the selected entity.

2. Click icon in theAliasesgrid. TheAdd Aliasscreen is displayed.

Add Alias o

Alias = Alias Definition (Add mode)

# Alias Details

Entity
Alias Name * CEGM
User Info User Comments
2 User Info
Created By Creation Date
Last Modified By Modification Date
Authorized By Authorization Date

The Alias Detailsgrid in theAdd Aliasscreen displays the entity name you have selected in-a non
editable field.

3. Enter the Alias name you wish to provide for the selected entity iAlthe Namefield.
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4. Click Save The Alias name is listed under tABasesgrid for the selected entity.

The User Infosection at the bottom o&dd Aliasscreen displays metadata information about the Alias
Name created. Th&Jlser Commentsection facilitates you to add or update additional information as
comments.

You can view individual Alias definition details at any given point. To view the existirasAléfinition in

the Alias screen, select the required Alias and cIick icon. TheView Aliasscreen displays the details
of the selected Alias definition. Thdser Info grid at the bottom of the screen displays the metadata
information about the Aliadefinition along with the option to add comments.

You can remove Aliases which are assigned for an entity by clic®@higon.

Data Sets

Data Set refers to a group of tables whose 4irgktionship is defined by specifying a join condition
between the vaous tables. It is a basic building block to create a query and execute on a data warehouse
for a large number of functions and to generate reports.

Data Set function within the Infrastructure system facilitates you to create data sets for a cube fnd speci
rules that finetune the information for querying, reporting, and analysis. Data Sets enhances query time by
pre-defining the names of tables required for an operation (such as aggregation), and also provides the
ability to optimize the execution of ntigle queries on the same table set. Refer to Scenario to understand
the Data Set functionality. You (Business Analysts) need to have DATVIW function role mapped to access
Data Set section in the BMM framework. You can access Data Sets by expanding Btiti wébin the

tree structure of LHS menu.

ORACLE * Financial Services Analytical Applications Infrastructure Use
193¢ About Last Login Date: 5 A Last Failed Login Date: qnnectedFIFIF.H.TI_IF-"n _ !?IH
Data Sets (2]
Data Sets
2 Search and Filter B
Code Short Description
Authorized
# Data Sets | = 1-10/129
k= [[]] Code & Short Description Long Description
D Dso00 Non Securitisation Exposure MNon Securitisation Exposure
D Ds0001_C DS0001_C_Nen Securitisation Exposure _Non Securitisation Exposure
D Dso002 Exposure Mitigant Dataset Exposure Mitigant Dataset
D DS0003 Securitization Exposures Dataset Securitization Exposures Dataset
D DS0004 Nettable Pool Dataset Nettable Pool Dataset
D Ds000s Mitigant Dataset Mitigant Dataset
D Dso0008 Equity Exposure Dataset Equity Exposure Dataset
D Ds0007 Rating Detaile Dataset taile Dataset
D Dso008 Securitized Pool Dataset ized Pool Dataset
[ psooos Securitization Exposures RWA Securitisation Exposures RVWA

The Data Setsscreen displays the list of pdefined Data Sets with their code and description. You can

add, view, edit, copy, and delete the required Data Set. You can also make use of Search and Pagination
options to search for a specific dataset based on the code, description, and Authorization status or view the
list of existing datasets within the system.

Create Data Set

You can create Data Set by defining the Data Set Details, Entities, and Data &#&toDeffou need to
haveDATADD function role mapped to create Data Sets. To create Data Set in the Data Sets screen:

1. Click icon from the Data Sets tool bar. The Add icon is disabled if you have selected
a Data Set checkbox in the grid. TAdd Data Setscreen is displayed.
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Add Data Sets

Data Sets » Data Set Definition (Add

# Data Set Details
Code Ds0001
Short Description Nen Securitization Exposure

Securitiz posure sei
Long Description Non Securitization Exposure Data set

7 Entities | [ ] 1-4/4

Selected Entities
WF_STAGE_DETAILS
RISK_MAP
USERROLEDETAIS
USER_GROUP_DETAIL

# Data Set Definition

AF_STAGE_DETAILS.N_STAGE_M. TORY_IND=INSTR(STRING,STRING, INT,INT
ANEI Join WF_STAGE_DETAILS.N_STAGE_MANDATORY_IND=INSTR(STRING,STRING, INT,IN E]
= 1=1
JoiniFitter Condition [Z]
SK_IM CSAD33=SYSDATENS
Date Fiter RISK_MAP.HRCSA032=3Y SDATE(VOID E]
WF STAGE DETAILSV STAG ac
TR WF_STAGE_DETAILS V_STAGE_DESC =
User Info User Comments
# User Info
Created By Creation Date
Last Modified By Modification Date
Authorized By Authorization Date

2. Enter the details in the Data Set Details section as tabulated.

Field Description

Fields marked in red asterisk) (@are mandatory.

Enter a distinct code to identify the Data Set. Ensure that the code is alphanumeric
maximum of 8 characters in length and there are no special characters except un(

n o .

Note the following
A The code can be indicative of the type of Data Set being created.

Code A A pre-defined Code and Short Description cannot be changed.

A Same Code orShort Description cannot be used for Essbase installa
"$$SUNI VERSES $$", "# Ml SSI NGo , " # MI
"ENDFI X", "HI STORYO, "YEARO, "SEA
"MONTHO, "WEEKO, "DAY" .

A In Unauthorized state, the users having AutteriRights can view all th

unauthorized Metadata.

Enter a Short Description based on the defined code. Ensure that the description|

Short Description maximum of 8 characters in length and does not contain any special characters

under soc.or e fi_
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Field Description
Enter the Long Description if you are creating subf@@nted Data Set to help users f
Long Description whom the Data Set is being created or other details about the type/subject. Ensure
description is of a maximum of 100 characters imgien

3. Select the Entities by doing the following:
0 Click Selecticon from the Entities tool bar.
0 TheEntity and Attributescreen is displayed.
0 Select the checkbox adjacent to the required fact table(s)/entities froAvdiiable

Entities list and click button.You can select multiple dimension tables and link
each other and with a join condition. You can also Search for the required entity using
the Search fieldThe selected Entities are displayed in the Selected Entities grid. To

delete a selected éyt select the Entity checkbox and cIi icon.

0 Click Save The details are populated in tAdd Data sescreen.

4. Specify the required tabjein condition in the Data Set Definition grid as tabulated.

Field Description

The ANSI Join conditiomiefines which set of data have been joined along with the tyj
ANSI Join join condition. It also describes the exact operations to be performed while joinir

Data Sets. In ANSI join, the join logic is clearly separated from the filtering criteria.

The Join/Filter Condition facilitates the objective of creating Data Sets. Data Setf
linked tables using the join conditions help in reducing the query time. There are tw(

of defining the join condition:

A JOIN condition for ®L Server/SQL OLAP combination should contain only EQ
JOIN condition as required by SQL OLAP.

Join/Filter Condition

A In case of SQL Server/Essbase and Oracle/Esshase, data set must be defined.
cubes can be built with a single pass and the underlying data set defihitiold be

the same for all the cubes mapped which reduces the aggregation time considel

The Date Filter condition enables you to cascade the cubes that are using the data

Date Filter ) )

the defined Date Filter.

The Order By conditio enables you to sort the dimension data in order. The order (
Order By Dimension nodes will be maintained only for Business Intelligence enabled hieral

The Order By condition is specific to the Essbase database.

5. Enter the required expression or cli(@ icon to define an expression using the
Expression screen.

6. Click Saveand save the Data Set Definition details.
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You can view individual Data Set details at any given point by clickinicon. TheView Data Sets
screen displays the details of the sedddata Set definition. THdser Infogrid at the bottom of the screen
displays the metadata information about the Data Set definition created along with the option to add
comments.

You can update the existing Data Set definition details except for the Code and Short Description by
clicking the@ icon. You need to haieATMOD function role mapped to modify the Data Sets.

You can copy the existing Data Set details to quickly create a new Data Set by CliclitE)n. You
can later modify the Data Set Code or Short Description, add/remove tables, and also define the join
conditions. You need to ha@®ATADD function role napped to copy the Data Set definitions.

You can remove the Data Set definition(s) which are created by you and which are no longer required in

the system by deleting from tlizgata Setsscreen by clicking th icon. You need to havBATDEL
function role maped to delete a Data Set. Delete function permanently removes the Data set details from
the database. Ensure that you have verified the details as indicated below:

1 A Data Set definition marked for deletion is not accessible for other users.
1  Every delete etion has to bduthorized/Rejected by the authorizer.
A On Authorization, the Data Set details are removed.
A On Rejection, the Data Set details are reverted back to authorized state.
You cannot update Data Set details before authorizing/rejecting the deletio

An un-authorized Data Set definition can be deleted.

Business Measures

Business Measure refers to a uniquely named data element of relevance which can be used to define views
within the data warehouse. It typically implies aggregated information asseppo information at a
detailed granular level that is available before adequate transformations.

Business Measure function within the Infrastructure system facilitates you to create measures based on the
area of analysis. While creating a measure, yau a@ose the aggregation type and apply business
exclusion rules based on your query/area of analysis. Business Measures can be stored as Base and
Computed measures and can also be reused in defining other multi dimensional stores and query data using
thevarious modules of Oracle Analytical Application Infrastructure. You (Business Analysts) need to have
MSRVIW mapped to view Business Measure section in the BMM frameworM&RIADD, MSRMOD,
andMSRDEL to add, update and delete Business Measures.
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Financial Services Analytical Applications Infrastructure

RACLE ConnectedRRFATOMIn
Business Measures & |
Business Measures
# Search and Filter (2%
Code Short Description
Authorized
% Business Measures | = 1-10/ 873
ofa, |:| Code & Short Description Long Description Aggregation Function| Entity Attribute
D M0001 MSR - Nen Sec Quistanding Principal Measure for Outstanding Principal SuM FCT_NON_SEC_EXPOSURES n_cutstanding_principal
[ woonicrp OrigialExposure Pre Conversion - Original Exposure Pre Conversion o,y \W_CRP_SA_CR_NON_SEC_REP ORIG_EXP_PRE_CONV_FACTORS
Factors Factors
[ wooozcre OFVWhich Arising from Counterparty  OF Wihich Arising from Counterparty o, \AVJ_CRP_SA_CR_NON_SEC_REP OF_ARISING_COUNTERPARTY_CR
edit Risk edit Risk
- ments and Provisions o ments and Provisions
[ wooozcre with the Original Ass with the Original SUN WW_CRP_SA_CR_MON_SEC_REP WALUE_OF_ADJ_PROV_ORIG_EXP
Expos
10004C Suarantees Guarantees SUM WVW_CRP_SA_CR_NON_SEC_| 2UARA S
[ woooscre & it G s SUN WW_CRP_SA_CR_NON_SEC_REP GUARANTEES
10005 SR - Non Sec Add On Percen leasure for Add On Percen SUM CT_NON_! X{POSURES n_addon_percen
[ wooos MSR - Non S dd On Ps it il f dd On P it SUN FCT_NON EXPOSURES dd it
[T] 1M000SCRP Credit Derivatives Credit Derivatives SUN WW_CRP_SA_CR_NON_SEC_REP CREDI_DERNATMES
|:| 10006 MSR - Non Sec Notional Principal Measure for Notienal Principal SuM FCT_NON_ EXPOSURES n_netional_principal
|:| MOOOECRP Financial collateral simple method Financial collateral simple method SuM VW_CRP_SA_CR_NON_SEC_REP FIN_COLL_SIMPLE_METHOD
SR - Non Sec Current Ex = Jeazure for Current Ex =
[ woogr ~ MSR-MNon Sec Current Exposure Measure for Current Exposure SUM FCT_NON_SEC_EXPOSURES n_exposure_amount
Amount Amount

The Busness Measurescreen displays the list of pdefined Business Measures with their Code, Short
Description, Long Description, Aggregation Function, Entity, and Attribute. You can add, view, edit, copy,
and delete the required Business Measures. You sannadke use of Search and Pagination options to
search for a specific Business Measure based on the Code, Short Description, and Authorization status or
view the list of existing Business Measures within the system.

Create Business Measure

You can creat@ Business Measure by specifying the Business Measure Details and defining the Business
Measure Definition. To create a measure inBhsiness Measuresreen:

1. Click icon from the Business Measures tool bar. Adel Business Measurssreen
is displayed
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# Business Measure

Code
Short Deacription

Long Description

# Business Measure
‘Aggregation Function
Roll up

Entity

Adtribute

Business Exclusions

Fiter Expression

# User Info
Created By
Last Modified By

Authorized By

User Info User Comments

Details
BMM18TES
Business Measure BMM19785
Business Measure Details for BMW19765
Definition
None v Data Type
BENCHMARK_RATES-Benchmark Rates @
fic_mis_date-Extraction Date
BENCHMARK_RATES.v_ccy_code=ABS(NUMBER) )
BENCHMARK_RATES. fic_mis_date’=5YSDATE(VOID) E]

£~ Add Business Measure - Windows Internet Explorer

Add Business Measures 2]

Creation Date
Medification Date

Authorization Date

2. Enter the details in the Business Measure Details section as tabulated.

Field

Description

Fields marked in red asterisk) @re mandatory.

Code

Enter a distinct code to identify the Measure. Ensure that the code is alphanumeric

maximum of 8characters in length and there are no special characters except und

n

0.

Note the following

A

A

The code can be indicative of the type of Measure being created.
A pre-defined Code and Short Description cannot be changed.

Same Code or Short Descriptionannot be used for Essbase installati

"$$SUNI VERSESS$S$S ", "#MI SSI NGo , " # ML
"ENDFI X", "HI STORYO, "YEARO, "SEA
"MONTHO, "WEEKO, "DAY".

In Unauthorized state, the users having Authorize Rights can akwthe

unauthorized Metadata.
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Field Description
Enter a Short Description based on the defined code. Ensure that the description|
Short Description maximum of 8 characters in length and does not contain any special characters
underscore f_o0.
Enter the Long Description if you are creating subf@nted Measure to help users {
Long Description whom the Measure is being created or other details about the type/subject. Ensure
description is of a maximum of 100 characters in length.

Enterthe details in the Business Measure Definition section.

4. Select the requiredggregation Function from the drop down listThe list consists of
variousmetrics based on which a Measure can be aggregated. The available aggregation
functions are as tabulated

Aggregator Description

SUM Adds the actual value of attribute or data element to get the measure value.

Counts the records for the data element to get the measure value or counts the nu

COUNT
occurrences
MAXIMUM This function acquires thmaximum of the data element to get the measure value.
MINIMUM This function obtains the minimum of the data element to get the measure value.
This function is different from a simple count aggregation function. The peculiari
these mesures is that they are linked to the dimensions and they vary acrog
COUNT DISTINCT hierarchies of these dimensions. In a Count Distinct aggregation function a simp

cannot determine the values at the intermediate nodes in the hierarchies up of th

levelvalues.

0 Based on the selected Aggregation FunctiorDiata Typeis auto populated.

o SelectingRoll Up checkbox calculates the measure values and displays the nodes at
the total level. By default, the checkbox is selected if the Aggregation Type is
Maximum, Minimum, Count, or Sum. Roll Up option, when selected with Percentage
Measures results in wrong values at intermediate/total levels.

5. Select the Entity to load the data for the Measure. ClicE icon, TheEntity and
Attribute screen is displayed.

0 Select the checkbox adjacent to the required Entities fromAtiedlable Entities list.
The corresponding attributes are displayed inAhailable Attributes list. Select the
checkbox adjacent to the required Attribute.

NOTE: The Entity list is dependent on timported Data Model.

You can also search for an Entity using the Search option.

0__Click Save The selected Entity and Attributes are displayed in the Entity field of the
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Add Business Measurssreen.
6. Define theBusiness Exclusionsules for the base Measuiou can enter the expression
or click the icon to define using thExpressiorscreen.
7. DefineFilter Expression to filter the aggregation process. You can enter the expression
or click icon to define using thExpressiorscreen.

8. Click Saveand save thB8usiness Measure details.

You can view individual Business Measure at any given point by clickinéscon. TheView Business
Measuresscreen displays the details of the selected Business Measure definition. The User Info grid at the
bottom of the screedisplays the metadata information about the Business Measure created along with the
option to add comments.

You can update the existing Business Measure definition details except for the Code and Short Description
by clicking the@ icon.

You can copy th existing Business Measure details to quickly create a new Business Measure by clicking
the E icon. You can later modify the Code or Short Description, add/remove Entities and Attributes, and

also define the joinffilter conditions. You need to have AddiBess Measure function role mapped to
copy the Business Measure definitions.

You can remove the Business Measure definition(s) which are created by you and which are no longer

required in the system by deleting from the Business Measures screen, ingdhe icon. You need

to have Delete Measures function role mapped to delete a Business Measure. Delete function permanently
removes the Business Measure details from the database. Ensure that you have verified the details as
indicated below:

1 A BusinesdMeasure definition marked for deletion is not accessible for other users.
1  Every delete action has to Bathorized/Rejected by the authorizer.
A On Authorization, the Business Measure details are removed.
A On Rejection, the Business Measure details aretexback to authorized state.
1  You cannot update Business Measure details before authorizing/rejecting the deletion.

An un-authorized Business Measure definition can be deleted.

Business Hierarchy

Business Hierarchy refers t@rganizing Datainto logical tee structure to represent the groups and
relations among various levels at which measure can be viewed. A measure can be viewed at different
levels depending upon the hierarchy breakdown of the dimension category.

For example, consider the following struict.
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Number of Customer
(Measure)
Income Group
(Dimension)

1 1

= 100,000 USD >50,000 USD
(Hierarchy) < 100,000 USD
(Hierarchy)
Age Group Age Group

(Parent Level) (Parent Level)

b 60 yrs <70 yrs (Child Level)

e =50 y15 <60 yrs (Child Level)

>30 yrs <50 yrs {Child Level)

You can view the Number of Customers (Measure) across Income Group (Dimension), which is further
broken down by different age groups (Hierarchy). While number of customers is a metric, it is useful when
viewed based on some categorization sucltustomer income profile or customers having an annual
income of over USD 100,000 per annum, to provide better quality of information.

You (Business Analysts) need to have SYSBAU, Oracle Cube Administrator (ORACUB), and View
Hierarchy function role mappea taccess Business Hierarchy section in the BMM framework. You can
access Business Hierarchy by expanding BMM section within the tree structure of LHS menu.

ff OFSAA Infrastructure - Windows Internet Explorer

' Financial Services Analytical Applications Infrastructure

ORACLE
Logout Last Login Date: Last Failed Login D ate:
Business Hierarchy & |
Business Hierarchy
# Search and Filter =

Code Short Description
Hierarchy Type \ v Hierarchy Subtype
Authorized
# Business Hierarchy = 1-10/326
= |[]| Code & Short Description Long Description Hierarchy Type| Hierarchy Sub Type| Entity Attribute
D BANDS bands bands REGULAR BlEnabled DIKM_BANDS n_band_code
[] DER_HR1 DER_HR1_sd DER_HR1_ld REGULAR BlEnabled DER_RRF COMMON_COA_ID
D HOO0O1 Product Type Product Type REGULAR BlEnabled DIM_PRODUCT v_prod_code
D Hooo2 Customer Type Customer Type REGULAR BlEnabled DIM_CUSTOMER_TYPE v_d_cust_type
sttled T , =ttled T . A SINESS_DAYS
D HOOB2CRP :Ir:;trt;t ransaction Days ::‘Lsr;trté_h:l' ransaction Days REGULAR Nen-Bl AW CRP_CR_TB_SETT REP N_FAILED_BUSINESS_DAYS
D Hoo03 Collateral Type Collateral Type REGULAR BlEnabled DIM_COLLATERAL_TYPE v_collateral_type_code
D HooO04 Collateral lssuer Type Collateral lssuer Type REGULAR BlEnabled DIM_ISSUER_TPE v_issuer_type_code
[] HOOO4CRP Hierarchy MKR SA EQU Hierarchy MKR SA EQU REGULAR Non-BI WW_CRP_MKR_SA_EQU_REP LEVELD
[ HOCOSCRP Hisrarchy MKR 34 COM Hierarchy MKR SA COM REGULAR Non-BI VVW_CRP_MKR_SA_COM_REP ALL POS_LONG
D Hooo8 Basel Il Product Type Basel ll Product Type REGULAR BlEnabled DIM_BASEL_PRODUCT_TYPE v_base_prod_type_code

The Business Hierarchgcreen displays the list of pdefined Business Hierarchies with their Code, Short
Description, Long Description, Hierarchy Type, Hierarchy Sub Type, Entity, and Attribute. You can create
Business Hierarchies for measure(s), and view, edit, copy, dede&required Business Hierarchies.

You can also make use of Search and Pagination options to search for a specific Business Hierarchy based
on the Code, Short Description, Hierarchy Type, Hierarchy Sub Type, and Authorization status, or view the
list of existing Business Hierarchies within the system
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Create Business Hierarchy

You can create a Business Hierarchy by specifying the Hierarchy definition details and defining the
required Hierarchied o create a Business Hierarchy in Bisiness Hierarchgcreen:

1. Click icon from the Business Hierarchy toolbar. TAgd Business Hierarchscreen
is displayed.

(= Add Business Hierarchy - Windows Internet Explorer

Add Business Hierarchy

@

# Business Hierarchy Details

Code CNTHYA1
Short Description Country Hier 1
Country Hier 1

Long Description

Hierarchy Definition

REGULAR - Hierarchy Subtyps Business hteligence Enabled -
Total Required List (m}
Entity FSID_CASA-Checking and Savings Account LIz
Aftribute: ACCOUNT_AGE_MULT_C-Account Age Mulplier
% Business Hierarchy |
O Level Short Description Level kientifier Level Description

[E]
S1D_CASA ACCOUNT_HUMBER=A

O LEVELD Hierarchy LvL1 FSI_D_CASA ACCOUNT_CLOSE_DATE=ADD_MONTHS(DATE HUMBER e, OUNT_HUMBER-AR
Userinfo | User Comments

= User Info
Created By Creation Date
Last Modified By Modification Date
Authorized By Authorization Date

2. Enter the details in Business Hierarchy Details section as tabulated.

Field Description

Enter a distinct code to identify the Hierarchy. Enghed the code is alphanumeric with

maximum of 8 characters in length and there are no special characters except un(
A_o.

Note the following:

A The code can be indicative of the type of Hierarchy being created.

A A pre-defined Code and Short Descrigticannot be changed.

Code
A Same Code or Short Description cannot be used for Essbase instal
"$$SUNI VERSES$S$S$S", "#MI SSI NGo , " H#MI
"ENDFI X", "HI STORYO, "YEARO, "SEA

"MONTHO, "WEEKo, "DAY".

A In Unauthorzed state, the users having Authorize Rights can view all

unauthorized Metadata.
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Field Description
Enter a Short Description based on the defined code. Ensure that the description|
Short Description maximum of 8 characters in length and does not contain anyabpbaracters excef
underscore f_o0.
Enter the Long Description if you are creating sub@atnted Hierarchy to help users fi
Long Description whom the Hierarchy is being created or other details about the type/subject. Ensy
description is of aaximum of 100 characters in length.

3. In the Business Hierarchy Definition section, selectHierarchy Type from the drop
down list.

NOTE: Hierarchy Type is the basic differentiator and based on your selection, the other
options to define the Businek$erarchy are available.

You can select the following Hierarchy Type/Stigpe. Click the links to navigate to the
respective sections and define the required Hierarchy.

Hierarchy Type Description / Hierarchy Sub Type

In a Regular Hierarchy Typgou can define the following Hierarchy Sub Types:
A Non Business Intelligence Enabled

In a non Business Intelligence Enabled Hierarchy, you need to manually aq

required levels. The levels defined will form the Hierarchy.
A Business Intelligence Enabled

You can Enable Business Intelligence hierarchy when you are not sure (
Hierarchy structure leaf values or the information is volatile and also whel
Hierarchy structure can be directly selected from RDBMS columns. The syster,

automatically detet the values based on the actual data.

In a Bl enabled Hierarchy, you will be prompted to specify if a Total node is req
Regular
g (not mandatory) and system awetects the values based on actual data. For exal
you can define three levels in Bl Enableadrhrchies like, Region (1), State (2), a|

Place (3). The auto generated Hierarchies are:

Region (1) State (2) Place (3)

South Tamil Nadu Madras
Karnataka Bangalore
Andhra Pradesh Hyderabad

North Punjab Chandigarh

A Parent Child
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Hierarchy Type Description / Hierarchy Sub Type
This option can beelected to define a Parent Child Type hierarchy.

A Measure Hierarchy consists of the defined measure as nodes and has dwn
Measure

Business Intelligence Enabled Hierarchy Sub Type.

A Time Hierarchy consists of the levels/nodes of high time granularity and has on
Time

Business Intelligence Enabled Hierarchy Sub Type.

NOTE: When the defined Hierarchy consists of more than 100 leaf levels, the system treats it
as a Large Hierarchy iarder to provide efficient and optimized hierarchy handling.
For more information on modify the default value, refer Large Hierarchy.

Once you have populated the required details in Business Hierarchy Definition and Hierarchy
details section, save the diéta

4. Click Savein Add Business Hierarchgcreen and save the details.

You can view individual Business Hierarchy at any given point by clicking icon. The View
Business Hierarchgcreen displays the details of the selected Business Hierarchy defifiitieUser Info

grid at the bottom of the screen displays metadata information about Business Hierarchy created along with
the option to add comments.

You can update the existing Business Hierarchy definition details except for the Code, Short Descriptio

and Hierarchy Type/Sulbype, by clicking th icon. You need to have Modify Hierarchy function role
mapped to modify the Business Hierarchy definitions.

You can copy the existing Business Hierarchy details to quickly create a new Business Hierarchy, by

clicking the icon. You need to have Add Hierarchy function role mapped to copy the Business
Hierarchy definitions.

You can remove the Business Hierarawgfinition(s) which are created by you and which are no longer

required in the system by deleting from Besiness Hierarchgcreen, by clicking th icon. You need

to have Delete Hierarchy function role mapped to delete a Business Hierarchy. Deléta joeananently
removes the Business Hierarchy details from the database. Ensure that you have verified the details as
indicated below:

1 A Business Hierarchy definition marked for deletion is not accessible for other users.
1  Every delete action has to Baithorized/Rejectedby the authorizer.

A On Authorization, the Business Hierarchy details are removed.

A On Rejection, the Business Hierarchy details are reverted back to authorized state.
1  You cannot update Business Hierarchy details before authorizing/rejdatingletion.

1  Anunauthorized Business Hierarchy definition can be deleted.

Business Processor

Business Processor refers to a uniquely named data element of relevance which can be used to define views
within the data warehouse. It typically implies aggied information as opposed to information at a
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detailed granular level that is available before adequate transformations.

A Business Processor encapsuldbesinesslogic for assigning a value to a measure as a function of
observed values for other meess1 Business Processors are required Measurements that require complex
transformations that entail transforming data based on a function of available base meEas@®ments

that require complex transformations that entail transforming data baseduantian of available base
measures require Business Processors. A supervisory requirement necessitates the definition of such
complex transformations with available metadata constructs.

Business Processors are metadata constructs that are used iimitierdef such complex rules. Business

Processors are designed to update a measure with another computed value. When a rule that is defined with
a Business Processor is processed, the newly computed value is updated on the defined target.
(= OFSAA Infrastructure - Windows Internet Explorer,

ORACLE

Financial Services Analytical Applications Infrastructure

19 10:04:45:A44 l?nner:led oLl

ast Failed Login Date:

Business Processor

# Search and Filter

Authorized

Code &
BPOOZ
BPOO4
BP1
BPCHAR

BPISSUE1
BRISU3

BPSU2
BPUNTH

BP_NONKMC

Oogoooogooon

DE

# Business Processor

Short Description
BP123111
BPO04123

BP123
BPCHAR_ISSUE

BPISSUE1
BRISU3

BPSU2
BPUNTH

BP_nen_numeric_col

DEPNDCY sd

Short Description

Long Description
BP1_place_bp+place
BPO04123rrre:
BP1
BPCHAR_ISSUE

W T ITTTTT VW Elriorioriorio

BPISSUE1
BPISU3

BPSUZ
BPUNTH

BP_non_numeric_col

DEPNDCY id

Dataset
BPDS_FCT_APP
BPOS |
BPDS_FCT_APP
ADASET_3d

ANORJNAL-
FCT_APP_NORMALIN_ALS
ANORINAL-
FCT_APP_NORMALIN_ALS
ANORJNAL-
FCT_APP_NORMALIN_ALS
BPOS_FCT_APP
ANORJNAL-
FCT_APP_NORMALIN_ALS
ANORINAL-
FCT_APP_NORMALIN_ALS

aa
AMAST_SD
MASISSUE
MASSU3
MASSU2
FILTCONDA

The Busines$Processorscreen displays the list of pdefined Business Processors with their Code, Short
Description, Long Description, Dataset, and Measure. Bhsiness Processascreen allows you to
generate values that are functions of base measure values. hisingetadata abstraction of a business
processor, power users have the ability to designbrased transformation to the underlying data within

the data warehouse / store. You can make use of Search and Filter option to search for specific Business
Procesers based on Code, Short Description, or Authorized status. The Pagination option helps you to
manage the view of existing Business Processors within the system.

Create Business Processor

To create a Business Processor fromBhsiness Processacreen:

1. Click icon. TheAdd Business Processsereen is displayed.
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£~ Add Business Processor - Windows Internet Explorer

Add Business Processor -

# Business Processor Details
Code BP_1254
Short Deacription BP created for Product 1254

- The Business processor created for Product 1254
Long Description

# Business Processor Definition
Dataset ds02 Inner join v
Measure RHELBIM v

[RHELBM]=ABS(HMUMBER)

Expression [Z]
Expression has Aggregate
Function o
Parameters ‘ | Save | | Cancel |
User Info Uszer Comments
# User Info
Created By Creation Date
Last Modified By Modification Date
Authorized By Authorization Date

2. Enter the details as tabulated:

Field Description

Code While creating a new Business Processor, you need to define a distinct identifiel
It is recommended that you define a code thdeiriptive or indicative of the type
Business Processor being created. This will help in identifying it while creating ry
Note the following:

A Itis mandatory to enter a Code.

A The Code should be minimum eight characters in length; it caipbabetical,

numerical (only €9) or alphanumerical characters.

>

The Code should start with an Alphabet.
The Code cannot contain special characters with the exception of the undg
symbol ().

A The saved Code or Short Description cannot be changed.

>
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Field

Description

Short Description

Short description is useful in understanding the content of the Business Proces

are creating. It would help to enter a description based on the code.

Note the following:

A It is mandatory to enter a Short Description.

A The Short Desiption should be of minimum one character and maximum o
characters in length.

A Only Alphanumeric,noEn gl i sh, and Special <c¢ch#g

Ai. o, iso, i&o, A%o, -D<arefper minj g

the ShorDescription field.

Long Description

The long description gives an-depth understanding of the Business process yol

creating. It would help you to enter a Long Description based on the code.

The Long Description should be of minimum one character magimum 100

characters in length.

Data Set

Select the Data Set from the drdpwn list. The list of available Data Sets for t

selected Information Domain will appear in the ddpvn.

The Short Description of the Data Sets as entered irD#ta Setsscreen under

Business Metadata Managemenuill be reflected in the dropdown.

Measure

Select the Measure from the drdpwn list. All base measures that are defined on

of the tables present in the selected Data Set will appear in theloinop

If the underlying measure is deleted after the Business Processor definition, th

correspondin@usiness Processadefinition will automatically be invalidated.

Expression

Click icon. TheExpressiorscreen is displayed.

The placeholder option ena&sl the user to provide values for the constants in|
expression. The user can specify values to the business processor expression d
run time rather than at definition time through the place holders defined

specifying the expression. Theeus can speci fy tEkpeessienx
field.

Note the following:

>

The values for the placeholders can be alphanumeric.

A The process of specifying place holders enables the user to execute th

business processor definition with differealues during the run time.
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Field

Description

Expression has Aggregate Function

The expression may require an aggregation function depending on the busines|
The aggregation functions have to be entered in the expression field per acc
syntax. IF an aggregatiofunction is used in the expressions, the check|
fiExpression has Aggregate Functiod mu st be enabl ed.

fiExpression has Aggregate Functiod bl ank i f your exp

aggregation function.

You can also:

A Click icon in theBusiness Processor Definitiamid to refresh the entries.

A Click Parametersbutton to specify default values for any of the placeholders defined

TheBusiness Processor Expression Parametiéatog is displayed.

{= Business Processor Expression Parameters - Wi.

Place Holder Default WValue

1 datavalue 12

| Save | | Cancel |

3. Enter a default value for thplace holders defined along with the expression in the

Default Value box.

4. Click Saveto savethe default value for a Place Hold@he User Infogrid at the bottom
of the screen displays the metadata information about the Business Processor definition
created along with the option to add comments.

5. Click Save The Business Processor is saved and listed iBulsaness Processacreen
after validaing the entries.

You can view individual Business Processor definition details at any given point, by cIickih'rEDn.
The View Business Processscreen displays the details of the selected Business Processor definition. The
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User Infogrid at the botim of the screen displays the metadata information about the Business Processor
definition along with the option to add comments.

You can update the existing Business Processor definition details except for the Business Processor Code
and Short Descriptigrby clicking th@ icon.
You can copy the existing Business Processor to quickly create a new Business Processor definition based

on the existing rule details or by updating the required parameters, by clicki eicon. You can
remove Business Processdefinition(s) which are no longer required in the system by clickingm@ie
icon.

Derived Entity

Entity refers to a table in which data is stored. Derived Entity within the Infrastructure system facilitates
you to define entities which are populated tigb a series of data transformation processes resulting from

an existing Data Set or a Source Application. An Entity can be used to define other Business Metadata such
as measures, hierarchies, dimensions, data sets, and cubes.

(= OFSAA Infrastructure - Windows Internet Explorer

Financial Services Analytical Applications Infrastructure

ORACLE
Ahout Last Login Date: 0 2 Last Failed Login Date: 0100
Connected to Derived Entity
& Home Code l:l Short Description |DEJ |
=0 Unified Wetadata lanager Long Description ‘Metadata Derived Entity |
Import Model
® Data Integrator Framewaork Saurce Type Source Application o
B Data Entry Forms and Queries Aguregate r Materialize View [

= Business Metadata Management
Aliases

Dataset Mame

Derived Entity Application Name | D|_Test- DI_Test

Data Sets SowrceMame  [JTSTIDI_TEST-JTSTIDL_TEST

Business Measures

Business Hierarchy <y Metadata For Source Type & Selected Source Entity

Business Dimension J @ APPLICATION_PLANS APPLICATION_PLAMS Z

B Cubes 1
Computed Measures
Hierarchy Attribute

2] awgoLARTS AWFOLAPTS

- @ BEMCHMARK_RATES EENCHMARK_RATES
- [2) BP_MEAS_MaP COLLEGTION_PLANS

Business Processors @ CARDS_PROGRAM_SECMENT_MAR COM_ENTITY_GROUP_MAP
Map Maintenance [2 coLLECTION_PLANS = = =
i COM_ENTITY_PROCESS_DETAILS
" Lletadata Browser 2] COM_ENTITY_GROUP_HAP CUBE_BUILD_LOG
B Metadata Restare/Archive 5] COM_ENTITY_PROCESS DETALE = =
=] PS CUBE_DIMENSION_COMPILE

¥ Rules Framework

1, Forms Framework

%% Operations ‘ Cupy| | Dielete ‘ ‘ Sawe ‘ ‘ Reset| | Properties || Help |

2 E_J System Configuration

#@ Administration

*¢@ Advanced Analytics Infrastructure
& AMHM UMM Offling Population
Financial Services Applications

K1

CURREMNCY_CONVERSION_FACTORS

You (Business Analysts) rd to have View Derived Entities function role mapped to access Derived
Entity section in the BMM framework. You can access Derived Entity by expanding BMM section within
the tree structure of LHS menu. Therived Entityscreen displays the options to idef and edit the
derived entity definitions for a selected table.

Create Derived Entity

You can define Derived Entity only if you have Add Derived Entity function role mapped in the
Infrastructure system. You can create a Derived Entity based on DataSmiroe Application. To define

a Derived Entity based on Source Application, you need to have defined permissions for the particular
Source Application in the Atomic schema. You can also authorize a Derived Entity created by other users if
you have the ahorizer rights.
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(= DFSAA Infrastructure - Windows Internet Explorer

ns Infrastructure

Connected to Derived Entity
2 Home Code sO0u_typ Short Description |Suurce Type Metadata |

=0) Unified Weladata lManager

Long Description ‘ Mapping for Source Type Metadata |

Import Model
[ Data Integrator Framewark SR WHE Source Application v
1 Data Entry Forms and Queries Aguregate r Materialize View [V

B i i !
Business Metadata Management D atasat Name

Aliases
Derived Entity Application Name | 5T73_APP_T2F - 5T73_APP_T2F desc
Data Sets Snuree Nama [5T73_SRC_T2F - STT3_SRC_TIF desc

Business Measures

Business Hierarchy i @ DIM_COLLATERAL ] Selected Source Entity

Business Dimension J @ DIM_COLLATERAL_AREA = ACCOUNT_POOL_MAPPING
B Cubes 1 [ DIM_COLLATERAL_TVPE ACCOUNT_THMS
Computed Measures 1 @ DIM_COLLECTION_BUCKETS ACCT_TP_RATES

Hierarchy Aftribute @ DIM_COLLECTION_OFFICER ST0 CASA
Business Processors 5] Dm_commonimy STG_CAHDS THNE_SUMMARY
IMap Maintenance @ Dit_CONC_MEASLRE STG_CAHDS_FAYMENT THNS
" Ietadata Browser @ DIM_GONG_TYPE STG_CAHDS_EEWLEM;NT TANE
B Metadata Restore/Archive @ DIM_CONTACT_METHOD ] h - -
<0 b2

#EF Rules Framework

&1 Forms Framewark

®%% Operations ‘ Copy | | Dalete ‘ ‘ Save

#BY System Configuration

=@ Administration

*-dg Advanced Analtics Infrastructure
& AMHI UMM Offling Population
Financial Services Applications

‘ Resat | | Froperties | | Help |

To create a Derived Entity in ti@erived Entityscreen:
1. Click Newif you are defining the derived entity for the first time.

2. Enter the details as tabulated.

Field Description

Enter a distinct code to identify the Entity. Ensthiat the code is alphanumeric with
maximum of 8 characters in length and there are no special characters except un(
fi_o.

Note the following

A The code can be indicative of the type of Derived Entity being created.

A A pre-defined Code and Short Degtion cannot be changed.

A Same Code or Short Description cannot be used for Essbase instal

Code "$$SUNI VERSESS$S$", "#MI SSI NGo , " # ML
"ENDFI X", "HI STORYO, "YEARO, "SEA
"MONTHO, "WEEKoO, "DAY"

A In Unauhorized state, the users having Authorize Rights can view all

unauthorized Metadata.
You can also search for an existing code or Derived Entity.
A Click Search theSearchscreen is displayed.

A Doubleclick the required code from the list of available Derived Entities or ente

description for the required Derived Entitylescription Filter and pres&nter. The
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Field Description
matching Derived Entity code is displayed.

A SelectList Un Authorized checkbox to view all the un authorized metadata.
Enter a Short Description based on the defined code. Ensure that the description|

Short Description maxi mum of 80 characters in |l ength an
(),-.$0.
Enter the Long Description if you are creating sub@anted Derived Entity to helj

Long Description users for whom the Derived Entity is being created or other details about the type/g
Ensure that the description is of a maximum of 100atters in length.

Source Type Select eithebata Setor Source Applicationfrom the drop down list.

Aggregate SelectAggregatecheckbox to collate the information for the Derived Entity.
(Optional) Select théMaterialize View checkbox if you are using Oracle database

Materialize View create a Materialized View with the Derived Entity Name and short description.
Note: You cannot enable the Materialize View option if you are using IBM DB2 datal
Option available only if th&ource Type is selected@ata Set

Data Set Name Select theData Set Namefrom the dropdown list. The Short Description for the Da
Sets is available in the drop down list to select.
Option available only if the Source Type is selecteB@asgce Aplication.

Application Name
Select theApplication Name from the drop down list.
Option available only if the Source Type is selecte8@agce Application

Source Name Based on the Application selected the related Sources are listed. Seleotitbe Name
from the dropdown list.

On selecting the Data Set Name or Source Application Name, the respective fields are displayed in the
Metadata for Source Typelist.

1. Doubleclick Metadata for Source Type The list of Metadata defined on the selected
Data Set oApplication and Source is displayed.

2. Click + to expand the folders. Select the required metadata and_= ck

Click Save A confirmation dialog is displayed.he details are displayed in tBerived
Entity screen with th€odeandShort Description as noreditable fields.

You can copy the prdefined Derived Entity details to create another entity only if you have View Derived
Entity, Add Derived Entity, and Modify Derived Entity function roles mapped.

To copy a Derived Entity in thBerived Entityscreen, pter the description in thBescription Filter box
and presg&nter. Click Copy. On completion, a confirmation dialog is displayed.

You can view the metadata of the selected Derived Entity. lID&r&ved Entityscreen clickProperties
and open ta Propertiesdialog.
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A The Propertiestab displays the metadata properties such as Created By, Creation Date, Last
Modified By, Modified Date, Authorized By, and Authorized Date.

A TheCommentsab has a text field to enter additional information as comméwist ahe created
Derived Entity definition.

Click OK and save the definition with the comments (if any).

You can search for a Derived Entity and modify the details as reduyreticking Edit You need to have
Modify Derived Entity function role mapped tdit/modify the Derived Entity definitions. A Derived
Entity definition in the urauthorized state (modified by other users) cannot be modified.

When you modify a Derived Entity which is mapped to other metadata definitio\fféneted Metadata
Dialog isdisplayed with the list of mapped Data Sets, Measures, and Hierarchies which gets auto updated.
Click OK to confirm, else cliciCancel

B Affected Metadata Dialog @

Datasets
ADER Cards Activity Analysis ANORMD10DER
DERENTY1  Cards Activity Analysis DERENTY
DSTDERY DSTDERY-DerENTITY-Cards Activity Analysis DERENTY
ODERANSI ODERANSI
OMNORDER  ONMORDER
TSTCUBJP TSTCUBJP-1

MEZSUNES
ADEEMT11 ADEENT11
DEREMT1 DERENT™Y1

Hierarchies
DERETY1H DERETY1H-
DERIVEHI DERIVEHI

[4817] Following Metadata will be affected, Continue Saving?

You can delete a Derived Entity that you have created or if you are authorized to do so. A Derived Entity in
Un-Authorized state (modified by other users) cannot be deleted. You need to have Delete Derived Entity
function role mapped to delete a Derived Entity. Delete function permanently removes the Derived Entity
from the database. Ensure that you have verified ttaglglas indicated below:

1 A Derived Entity definition marked for deletion is not accessible for other users.
1  Every delete action has to Baithorized/Rejectedby the authorizer.

A On Authorization, the Derived Entity details are removed.

A On Rejection, the Dared Entity details are reverted back to authorized state.
1  You cannot update Derived Entity details before authorizing/rejecting the deletion.

An un-authorized Derived Entity definition can be deleted.

2.4 Rules Framework

Financial institutions require constamonitoring and measurement of risk in order to conform to prevalent
regulatory & supervisory standards. Such measurement often entails significant computations and
validations with an organizationds dataentsbBbrmlt a must
calculations. The data transformation is achieved through a set of defined Rules. Framework

facilitates you to define a set of rules, reporting objects, and processes that are required to transform data in

a warehouse. You can execute Rard Process and manage to-gedined rules within the system.
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The Rules Framework is used for following three main purposes:

|l

To design a set of rules, processes and structuring execution flow of processes that are required to
transform data in a data waause or data store.

To design reporting objects based on previously transformed data that is stored as aggregated data in
multidimensional databases.

To design reporting objects based on the atomic information stored in the data warehouse or data
store.

Before you begin, do the following:

1

Select the requirethformation Domain: An Information Domain refers to a logical grouping of
specific information and defines the underlying data warehouse or data store in which the physical
data model has been implenteth When you login to the Infrastructure system, you can access only
those Information Domains to which your user ID is mapped. Contact System Administrator for
permissions to access a specific Information Domain.

Select the associat&@kgment Segmentsire defined through the Administration module. A Segment
facilitates you to classify all the related metadata in the selected Information Domain. You are
authorized to access only those metadata objects to which the segment and user roles have been
mapped.

NOTE:

A For Rules framework functionality, the default system roles that are required are Business
Analyst, OBIEE Author, and PR2 Administrator.

A User mapped to the role PR2ZADMIN will be able to access metadata objects across all segments

within aninformation Domain through the Rules, Process, and Run Framework.

A The users mapped to the PR2 Administrator role will have the rights to Add, View, Edit, and
Delete definitions defined in the Rule, Process, and Run screens.

A Users mapped to the particulanfdrmation Domain and segment can view only the
Rules/Process/Run definitions defined in the selected Information Domain and segment.

Rules Framework is available within the LHS menu of the Infrastructure home page.
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Financial Services Analytical Applications Infrastructure

ORACLE Logout @ d  About Connected to:
Connected to: BASELEDOM  ~
Rule Y
# Home Run Rule Framework == Rule
() Unified Metadata Manager # Search and Filter | [& search | Reset
=¥ Rules Framework Code Version 0
e Name Active Yes -
Process
e Folder Type -
* Manage Run Execution Dataset
HEY Utilities
-y, Forms Framework % List (201 | 3 New % Page 1/ 76 Jum|
™ . o g Code 4 | Name Type Folder Dataset Version | Active
& Operations _—
il [ 1111241886631 Mon Sec Add - on Estimation Computation  BIS MNon Securitisation Exposure 0 Yes
4 E; System Configuration [F] 1117016036834 Basel | Customer Type Reclassification Classification BIS Non Securitisation Exposure 0 Yes
& Q Administration [F] 1128402465564 Non Sec Expected Loss Band Skey Assignme... Computation  BIS Non Securitization Band Skeys 0 Yes
* Security Management [C] 1128411980620 Sec Exposure Risk Weight Band Skey Assig.. Computation  BIS RWA Computations - Securitizat.. 0 Yes
Metadata Authorization [E 1136235107137 Non Sec Pre-Mitigation Capital Required ... Computation  BIS Non Securitisation Exposure 0 Yes
Save Metadata “ [ 1136287177302 Mon Sec Effective Maturity Assignment - Computation  BIS MNon Securitisation Exposure 0 Yes
- Utilities [F] 1137126999734 Non Sec Pre-Mitigation PD Assignment Computation  BIS Non Securitisation Exposure 0 Yes
il [C] 1137496095751 Mon Sec Capital Required for UL - Defaul.. Computation  BIS Mon Securitisation Exposure 0 Yes
+ "Ié Advanced Analytics Infrastructure ‘ [[] 1137496648996 Mon Sec Pre-Mitigation EAD Amount - IRB Computation  BIS Non Securitisation Exposure 0 Yes
“#5 AMHM UMM Offline Population [F] 1137497129859 Non Sec RWA For Dilution Risk Computation  BIS Non Securitisation Exposure [i] Yes
#- & Risk Applications [E 1137561353899 Equity Correlation Factor Computation  BIS Equity Exposure Dataset 0 Yes
- & Regulatory Reporting [[] 1137561926026 Equity RWA Calculation Computation BIS Equity Exposure Dataset 1] Yes
[[] 1137645483897 Mon SecBasel Il Transaction Type Reclas... Classification BIS MNon Securitisation Exposure 0 Yes
[C] 1137646268878 Party Type Reclassification - IRB Classification BIS Party type reclassification - ... 0 Yes
[E] 1137846548485 Non SecBasel Il Asset Class Reclassific. Classification BIS Non Securitisation Exposure 0 Yes
[C] 1137646548485_bkp Non Sec Basel Il Asset Class Reclassific. Classification BIS Non Securitisation Exposure 0 Yes
[[] 1137651218893 Equity Minimum RW Assignment-PD -LGD ... Computation BIS Equity Exposure Dataset 0 Yes
[F] 1137651249717 Mon Sec Pre-Mitigation Post Volatility H... Computation  BIS MNon Securitisation Exposure 0 Yes
[F] 1127656131798 Mon Sec Pre-Mitigation Risk Weight- UL Computation  BIS MNon Securitisation Exposure 0 Yes
£ 1137656202121 Non Sec Pre-Mitigation Risk Weight - EL Computation  BIS Non Securitisation Exposure 0 Yes

2.4.1 Rules

Financial institutions requireonstant monitoring and measurement of risk in order to conform to prevalent
regulatory & supervisory standards. Such measurement often entails significant computations and
validations with an organizationés measummentDand a must
calculations. The data transformation is achieved through a set of defined Rules.

The Rules option in the Rules Framework provides a framework that facilitates the definition and
maintenance of a transformation. The metadata abstracyienitaused in the definition of rules where the

user is permitted to relassify the attributes in the data warehouse model thus transforming the data. The
underlying metadata objects such as Hierarchies that ardéargm or nodist, Datasets and Busisg
Processors drive the Rule functionality. You need to have PR2ADMIN function role mapped to access the
Rule definition. The definition, modification, copy, and deletion of a Rule must be approved by an
authorizer for the action to be effective. TRalle screen displays the rules created in the current
Information Domain with the metadata details such as Code, Name, Description, Type, Folder, Dataset,
Version, and Active status.

You can archive/restore the existing PR2 definitions using the Metadata d?astbive utility and also
migrate PR2/RRF definitions through the Command Line Utilities across Information Domains / Setups.

Create Rule

You can create Rule definitions using the existing metadata objects. To create a Rule definitiGtule the
screen:

1. Click icon from the List toolbar. The&Rule Definition (New Mode¥creen is
displayed.

be
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/2 Run Rule Framework - Windows Internet Explorer

Run Rule Framevsork »> Rule >» Rule Definition (New Mode

A Linked to
Folder AAPROD74SEG =)

# Master Information | [ Properties

0 << New »»

Code Compurulet

Hame SK_Country_Rule_1d
 List [5] ada v | [ move | [5] show Details.

g Location Code. Name. Type.

[ Fiter ABH-Short Hierarchy
0O Fiter CNT1 Total Checked Hierarchy
O riter

[ souree
O Source
[ Target

CNTZ Total Unchecked Hierarchy
Hierarchy

Hierarchy

Heasure

Audit Trail | Comments
* Audit Trail
Created By

Last Modified By

Last Authorized By

Dataset A1234s (|
Wersion << NA »=
Active << NA >>

Type Computation e

Creation Date:
Last Modified Date

Last Authorized Date

2. Click E] icon in the adjacent to the Folder field in thimked togrid

Selectordialog is displayed.

. TheFolder
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& Folder Selector, -- Webpage Dialog

Search
~
List [8] Fage1/1 Jump to page
MName 4 Code
ATOMTIZSEG ATOMTI2C0D
[] ATTR ATTR
] 8= BIS
[ Fse IFSB
|:| MDA IMDHA
[ usa USA

W

3. Select the checkbox adjacent to the required fol@d#ick OK. You can also enter a

keyword and click the = icon in the Search field dfolder Selectodialog to locate a
particular folder.

4. Click the E] icon adjacent to théataset field in the Linked togrid. The Dataset
Selectodialog is displayed with the list of datasets available under the selected folder.
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& Dataset Selector -- Webpage Dialog

Search
=
List [20] | Fage 1/8 Jump to page

Narme 4 Code ~
] m12342 A1234
|

Account Summary DASDOM

ry

[ ANSIDATASET ANSIDS
[ ANSIJOMN DATASET DSam
[ capital Structure Datasst Ds0015
|:| Counterparty Detailz Dataset DS2007
|:| Counterparty Equity Dataset Ds2020
|:| Counterparty Unconditional PD Datazet DS2010
D Country DataSet COUNTRYDS01
|:| Country DS CNTRDS01

data =&t A122
O
[ Dataset for ARIMA DSARIM
[0 DataSet for Transition Matrix DSTRANS

datazet on derived entity DSMODEL

Y
[ CataSet-Shert DATASET
[ DS for EWMA DSEWNMA
|:| DS for GMW DSFRGIMW 7
-

5. Select the checkbox adjacent to the required Dataset name.@Hickn the Dataset
Selectodialog, you can also do the following:

0 Search for a particular folder by specifying keyword and clicl"“‘gbutton.

o View properties of the selected Dataset by clickEbautton.

o Make use of Pagination option to manage the view of existing Datasets within the
system.

6. Enter the details in thilager informationgrid as tabulated below:

Field Name Description

ID Refers to the default ID of a newly created Rule antkidew >>

Enter a valid code for the Rule. Ensure that the code value specified is of ma

Code

30 charactersinlengthanddee®t cont ain any speci a
Name Enter a valid name for the Rule.

By default the version field is displayed @sNA>> for the new Rule being create
Version Once the Rule definition is savedq

00 depending on the authorization p
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Field Name Description

By default, the Active field is displayed asNA>> for the new Rule beingreated.

Once the Rule definiti de iisf syaduthdrger
Active

creating tNoe iIRful ¢ her cieated Rul e 1

Authorizer

Sel ect the ATyped based on which y
Type

dropdown list. You can select eith@omputation or Classification.

7. Click =r icon in theMaster infogrid. ThePropertiesdialog is displayed.

e | Properties -- Webpage Dialog

% Properties

Effective Start Date
Effective End Date

Last Operation Type

% Preprocessing

Pre-Built Flag

Merge Hintz

Select Hintz

Pre-Script

Post Script

Use ROWID

% Query Optimization Settings

(] Camse ]

The Propertiesdialog lists the R@ Properties, Preprocessing status, and Query Optimization Settings as
tabulated below. The data @uery Optimization Settingge derived from the global properties (if defined)

in the Optimization talof System Configuration > Configuratiatreen. Howeer, some options defined in
Global Preferences precede the Rule level properties that you define here.

Field Name

Description

Properties

Effective Start Date

Select the Effective Start Date by cIicki\ﬂn_I icon.
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Field Name

Description

Effective End Date

Select the Effective End Date by C|iCkiI_‘,u_| icon.

Last operation type

By default, this field displays the last change done to the Rule definition. \

creating a Rule, the field displays the operation typ@raated.

Pre processing

Pre Built Flag

Pre Built Flag refers to the peompiled rules, which are executed with the qu
stored in database. While defining a Rule, you can make use of Pre Built F
fasten the Rule execution process by making use of existing technical metadata

whereén the rule query is not rebuilt again during Rule execution.

By default, Pre BNowlt  TRiagisdatases
is formed dynamically retrieving the technical metadata details. If the Pre Built]
statusissettiYesd t hen the relevant metadat §
is stored in database on fiSaveo of
database is accessed to form the rule query based on stored metadata deta

ensuring performare enhancement during Rule execution.

Select the required option from the drop down list.

Query Optimization Settings

Merge Hints

Specify the SQL Hint that can be used to optimize Merge Query.

For example, A/*+ ALL_ROWS */ 0
In a Rule Execution, Merge Query formed using definition level Merge Hint pre|
over the Global Merge Hint Parameters defined in Gp#imizationtab of System
Configuration > Configurationscreen. In case the definition level Merge Hint|

empty / null,Global Merge Hint (if defined) is included in the query.

Select Hints

Specify the SQL Hint that can be used to optimize Merge Query by selectin
specified query.

For exampl e, ASELECT /*+ | S_PARALLE
In a Rule Execution, Merge Query formed usirgjimition level Select Hint preced

over the Global Select Hint Parameters defined inQpé&mizationtab of System

Configuration > Configurationscreen. In case the definition level Select Hinf

empty / null, Global Select Hint (if defined) is includedhe query.
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Field Name Description

Refers to a set of semicolon (;) separated statements which are to be ekefuree(q

Merge Query on the same connection object.

Pre Script In a Rule Execution, Global Pre Script Parameters (defin€&bnfigurationscreen)
are added to adch followed by Rule definition level Pre Script statements if
same has been provided during rule definition. However, it is not mandatory to f

Pre Script either at Global or definition level.

Refers to a set of semicolon (;) separated statements which are to be eaéeutg

Merge Query on the same connection object.

Post Script In a Rule Execution, Global Post Script Parameters (defin€afigurationscreen)
are added to a Batch followed by Rule diiim level Post Script statements if tl
same has been provided during rule definition. However, it is not mandatory to

Post Script either at Global or definition level.

You can select the ROWID checkbox to create a Merge Statementdra&@WID

instead of Primary Keys.

In a Rule Execution, ROWID is considered while creating Merge Statemélsei
ROWID checkbox is selected in either Global Paramet@mnfigurationscreen) or

Use ROWID
Rule definition properties.

If Use ROWID checkbox is not setted in either Global ParametefSonfiguration

screen) or Rule definiti ®aNa andpBritm

considered while creating in Merge Statements.

8. Click OK. The properties are saved for the current Rule definition.

Add Members to Filter

You can define filters for a Rule definition such as Hierarchy, Fikata Element, FilteHierarchy, or
Filter Group.

NOTE: In order to accesEKilter Selectorscreen and to select the ftefined filters, you need to have
FILTERRULE functionmapped to your role.

To create a filter for a Rule in ttule Definition (New Modejcreen:

1. Click ™! icon from theList grid and click the®¥ icon. TheFilter Selectorscreen is
displayed.
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21 Filter Selector -- Webpage Dialog

Search in A1234s

Filter-Group | | like

List [18] | Page 11
[ | Name

ABH-Short

CNT1 Total Checked
CNT2 Total Unchecked
Country

Country Hier1

Country Hier2
COUNTRYH
CountryH1
CountryH111
CountryH2
CountryH22
CountryH222
HIERSK2Z

JPHR1 Total Checked
MLSTEST =d

RRFHIERZ

Ooooooooooooo

Sort

< | Ascending ‘ | Descending |
Jump te page Selected Filters [4]
i Code ] vame
ABH [] ABH-Short
CNT1 [] cHT1 Total Checked
CNT2 [[] chTz Total Unchecked
HO153 [ country

CNTYHE1
CNTYHIE2
CONH
CH1
CH111
CH2
CHzZ
CH222
HIERSK2
JPHR1
MLSTEST

RRFHIERZ

The LHS pane of th&ilter Selectorscreen displays the available members under the selected Information

Domain and Dataset.

2. Select any of the following filters from thest grid drop down list to sort the members:

Member Type

Description

Hierarchy

Hierarchy refers to the defined Busineldgerarchies and will list all the UMM

Hierarchies pertaining to the selected dataset.

Filter-Data Element

Data Element Filter is a stored rule that expresses a set of constraints. Only column

match the data type of your Data Element selection are offered in the Data Elemen

down list box.

Filter-Hierarchy

Hierarchy Filter allows you to utilize rollup nodes within a@édarchy to help you

exclude (filter out) or include data within an OFSAA rule.

Filter-Group

Group Filters can be used to combine multiple Data Element Filters with a logicg

“AND".

3. Select the checkbox adjacent to the members you want to select.

4. Click L‘.’ icon to move the selected members toSkéected Filterspane.

NOTE: You can select maximum of nine Filters for a Rule.

In Filter Selectorscreen you can:

0 You can search for a specific member type by selecting from theddnop list and

clicking “\ button. You can also modify your search criteria specifying the nearest
keyword in thdike field.

0 The Pagination option helps you to manage the view of existing Hierarchies within the
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(0]

system.
Click button to view the details of a selected member.

Click Ascendingor Descendingbutton to sort the selected components in Ascending
or Descending order.

Click .“* or "™ | button to rearrange the selected list of members.

5. Click *=] button to remove selected members from the Selected Fikees ClickOK .
The seleted filters are listed in thRule Definition (New Modecreen.

Add Hierarchies to Source

The Source and Target can be selected fromLibiegrid. To select the Source for a Rule in fRele
Definition (New Mode}creen:

1. Click the ¥ icon from theList grid and select . The Hierarchy Selectoiscreen is

displayed.
= | Hierarchy Selector, -- Webpage Dialog E‘
Search in A1234s Sort
Y | Ascending | [ Descending |

List [18] | Page 141 Jump tc page Selected Hierarchies [4]
[ | Hame 4 Code g Hame
[] ABH-Shert ABH [ Country Hiert
[] CNT1 Total Checked CNT1 [] Country Hier2

CNTZ Total Unchecked CNTZ [] cnTz Total Unchecksd

Country Ho153 [ country

Country Hier1 CNTYHIE1

Country Hier2 CNTYHIEZ
[0 CcounTRYH CONH
[0 CountryH1 CH1
[0 CountryH111 CH111
[] CountryHz CH2
[0 countryHzz CH22
[0 CountryH222 CH222
[ HERSKz2 HERSKZ
[] JPHR1 Total Checked JPHR1
[] MLSTESTsd MLSTEST
[] RRFHERZ RRFHIERZ

The LHS pane of thélierarchy Selectoscreen displays the available hierarchies under
the selected Folder.

Select the checkbox adjacent to the Hierarchies you want to select as Source.

Click k’ icon to move the selected hierarchies to the Selected Hieraparies

You can select maximum of nine Sources for a Rulddierarchy Selectoscreen you
can:

Search for a member by specifying the nearest keyword and clih\’iwtton.

The Pagaation option helps you to manage the view of existing Hierarchies within the
system.

Click =l button to view the details of a selected hierarchy.
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o Click Ascendingor Descendingbutton to sort the selected components in Ascending
or Descending order.

o Click or button to rearrange the selected list of hierarchies.

o Click *+=] button to remove selected hierarchies from the Selected Hierarchies pane.

4. Click OK. The selected hierarchies are listed inRiude Definition (New Modejcreen.

Add Measures / Hierarchds to Target
To select the Target for a Rule in tRele Definition (New Modejcreen:

1. Click the ™ icon from thelList grid and select/El icon. The Measure Selectof
Hierarchy Selectorscreen is displayed. Thdeasure Selectoand Hierarchy Selector
screens are displayed depending on the Type of the Rule you have selected, i.e. the
Computation Rule and Classification Rule respectively.

2 Measure Selector -- Webpage Dialog E‘
Search in A1234s Sort
- ‘ Ascending | | Descending |

List [§] | Page 1/1 Jump to page Selected Measures [2]

Name & Code 1| hame

MSR - Alpha Value Moz54 [[] MSR - Higtorical Drawdown Percent

MSR - Histerical Drawdown Percent M1627 |:| MSR - Historical Mo Of Exposures in Reta ...

MSR - Historical Mo Of Exposures in Reta ... Mig28
|:| MSR - Histerical Non Sec Default Weighte .. M1625
|:| MSR - Histerical Prebability of Default M1628
[] MSR - Historical Realised LGD M1683

Note: Measure from different entity will not be allowed as target measure(s).

The LHS pane of th#leasure SelectarHierarchy Selectoscreen displays the available
Measures / Hierarchies under the selected Information Domain and Dataset.

2. Select the checkbox(s) adjacent to the members you want to select as Target.

3. Click t‘ icon to move the selected measures to the Selected Measurestédbele
Hierarchies pane:

NOTE: Measures from different entities are not allowed as target measures. You can select
maximum of five measures and a single Hierarchy to the target.

In Measure SelectdrHierarchy Selectoscreen you can:

0 Search for a member by spsgifg the nearest keyword and C|iCkiIk:\ button.

0 The Pagination option helps you to manage the view of existing members within the
system.
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0 Click U=l button to view the details of a selected member.
o Click Ascendingor Descendingbutton to sort the selectedraponents in Ascending
or Descending order.

o Click -“** or . | button to rearrange the selected list of members.

o Click ‘:.I button to remove selected measures from the Selected Measures / Selected
Hierarchies pane.

4. Click OK. The selected members are listed inRluge Definition (New Modescreen.

In the List grid you can also:
o Click [4 iconto move a selected member betw&dter, Source or Target.
o Click iconto view the selected member details.
Once all the necessary information in the first screen oRthe Definition (New Modé¥ populated, click

Next button to navigate to the concurrent procedures of defining a Rule.

Hierarchical Member Selection

The second screen Blule Definition (New Modescreen displays all the information you have provided in
the Linked toandMaster infogrids. You can view the filters you have selected inRhée Conditiongrid.
In the Rule Condition grid, you can apply conditions for each of the BMM hierarchy filters

NOTE: In case of Data Element, Group, or Hierarchy filters, you can only view the SQL query.

To apply condition for a BMM hierarchy filter and view the SQL query inRhé& Conditiorgrid:

1. Click E& button adjacent to the filter details. THeerarchy Browsesscreen is displayed.

{= Hierarchy Browser - Windows Internet Explorer

¥ Search
Code Name B2

Basel ll Asset Class

Enfs = Selected Members
:—--Baaelll;'aaaet\ilaaa Bazel | Azast Class

-;- ~Banks Central Counter Party

= Consumer Credit

] B (e
[ > Corporate Exposure

+ Central Counter Party
¥

+ Equity d

+} Other Asset Classes

+ Public Sector Entities :_.=]

+1-Public Sector Entlies

L Mare

i1 i g1]
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The Searchgrid allows you to search for a particular member by entering Code or any part of the Name
and clicking B2 button. You can clicki2] button to refresh the Code or name fields. You can also find a

member in the grid usinuyl button.
2. Click */and expand the members of the selected hierarchy.
= .
3. Select a member / node and cli™ « to select the same. Click thz to select the
member as Self or Pareim.theHierarchy Browseiscreen you can also:
o Click [l or Ell to sort the members by CodeName.
0 Click [ or [=lto expand or collapse the members under a node.
o Click E or Ei to expand a branch or collapse a branch.
0 Click Elor [Elto view the code values of members right or left.
o Click L1l or [2]to show code or show name of the members.
A Click IZ] or E] to rearrange the members in the Selected Members pane. However, the
rearranged members are not displayed orCibrabination Mappegrid based on the reordering.
4. Click % button adjacent to a filter details. TReeview SQL Quergcreen is displayed
with the resultant SQL query.
Move Source to Slicer

The selected Source and Target Hierarchies are displayed Goadrination Mappegrid. You can move
the source Hierarchies fro@ombination Mappergrid to Slicer. To move a source Hierarchy from
Combination Mapergrid to Slicergrid:

1. Click the Hierarchy member and drag it to 8leergrid. The member is displayed under
Slicergrid.

2. Click EZ button to select the members of a Hierarchy. The Hierarchy Browser is
displayed.

3. Click E] button. TheCombiFilter Node Bowserscreen is displayed.
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& CombiFilter Node Browser, -- Webpage Dialog @

CombiFilter Node Selection

[ | name A
[ Andorra GAAP

[] Afghanistan GAAP

< *

4. Select the checkbox adjacent to the member name andddick

Select Business Processor as Target

The Measures selected as target are displayed under Target pag€amthieation Mappegrid. You can
select the Business Processors (BP) from these Meadieselect the Business Processors form a
Measure:
1. Click E& button in the Measure displayed under Target page.Blsiness Processor
Selectorscreen is displayed.

A Business Processor Selector - Webpage Dialog, E‘
Search in MSR - Actual RWA Change Amount - Ad Sort
sy ‘ Ascending | | Descending |
List[4] | 1 | Page 1/1 Jump to page Selected Business Processors [1]
[ | Hame 4 Code J Hame
BP - Actual RWA Change Amount - Advance ... BP4027 DEP-,:-\:‘tualR..'\,:-\Cnﬁngs,&\mcunt-,ﬂ-\d-.-ancs..
|:| BP - Actual RWWA Change Ameunt with Rule .. BP4023
[1 BramsrR3 BP3MSR3
[0 secomp_1 SECOND_1
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2. Select the checkbcadjacent to the Business Processor name and |:*:k

In Business Processor Selector screen you can:

0 Search for a Business Processor by specifying the nearest keyword and ck\(ing
button.

0 The Pagination option helps you to manage the view of existingh8ssiProcessors
within the system.

o Click button to view the details of a selected Business Processor.
o Click button to define a new Business Processor.

0 Click Ascendingor Descendingbutton to sort the selected components in Ascending
or Descending order.

o Click or button to rearrange the selected list of Business Processors.

o Click *:.l button to remove the selected Business ProcessorsSaebected Business
Processorgane.

3. Click OK. The selected Business Processors are listed undé&otiéination Mapper
grid along with theSource and Filer definition details.(Optional) After selecting
Business Processor(s) in t@®mbination Mappegrid, you can set the Default Target
member, spefy Parameters, and exclude child nodes for the Rule definition.

0 You can set the selected Target member as default by cliﬂgutton on the header
bar of required Business Processor and sele®efgult Member checkbox.When a
Target member is selected default, all the unmapped Source member combinations for
that Target object will be logically mapped to the default member and the corresponding
target appears disabled. Run time parameters cannot be applied for such defaulted target
BP6s. H o Wogicalenappings Wilenot overwrite the physical mapping.

0o You can specify parameters for the selected Business Processor. Select the
checkbox(s) adjacent to the required Business Processor and=lllmktton adjacent
to a checkbox selected. TRarametergpop-up is displayed.

NOTE: A physical mapping is established when mapping is explicitly done upon a
combination of source and target members.

o For a Classification Rule and Computation Rule with -parameterized BP, the
Parameters pepp is as displayed. Entene required note in the text field and click
OK.
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(0]

(0]

Parameters

Note | |

For a Computation Rule with parameterized BP, the Parametersippap as
displayed. Enter the required note in the text field. Paeameter Default Valués
fetched from theBusiness Processatefinition and theAssign Valuecan be entered
manually which is considered during Rule execution at Runtime. You can also clear
the Assign Valudield by clicking theClear Valuesbutton. ClickOK.

Parameters

Mote |Data resides between

Paramsz Default Valuez | Asz=ign Valuesz

ADDON | K

| Ok | | Close | | Clear Values |

You can exclude child node(s) in ti@ombination Mappemrid, if they are not

required in the Rule execution. CIi(E] (Exclude) button. Th&®ule Excludescreen
is displayed.

NOTE: The exclude icon is available only for the combinations with physical mappings.
When a default member is removed from the target memdderlogical
mappings would be removed retaining only physical mappings.

2 Rule Exclude - Webpage Dialog ]

A Mapping

for
Basel l Product Type

 List [1
Het Pool Nettable Agreement
Nettable Eligibility Yes'®

ISR - CCR Pre CRI Risk Weighted Asset

BP - RWA Pre CRM for CCR - EL Net Pool Nettable Agreement Nettable Eligibilty Yes

SFT-OTC Cross Product

= Page 111 Jump topage
Basel Il Product Type Exclude
SFT OTC Crass-Product 2

(0]

The Rule excludescreen displays only the child nodes associated to a Parent node.
Ensure that the selected parent has associated child nodes and is not the default
member in the tget.

Select the checkbox adjacent to Rule code that you want to exclude andKlick

Once all the necessary details are entered, Slisle The Rule definition is saved with the provided details
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and is displayed in theulescreenThe default version ad new Rule definition created by an Authorizer is
A0O0 and the oaet lcoreiad e diidh $railBeotion at the bottom d&ule Definition
(New Mode)screen displays metadata information about the Rule definition createtlsEh&Commets
section facilitates you to add or update additional information as comments.

You can view individual Rule definition details at any given point. To view the existing Rule definition
details in theRule screen select the checkbox adjacent to the Ruble @dhose details are to be viewed.
Click & button in the List tool bar. ThRule Definition (View Modegcreen is displayed with all the
details of the selected Rule. Cliblext andBack buttons to navigate back and forth in fRele Definition
(View Mode)screen.

You can Modify all the details except ID, Code, Version, Active, and Type of a Rule definition. To modify
an existing Rule definition in thRulescreen, select the checkbox adjacent to the Rule Code whose details
are to be updated. Clic[#] buttonin theList tool bar.

Rule Definition Versioning

The default version of a new Rule definition created by an Authorizer is "0" and the one created by non
Authorizer is *1". When you edit and save a Rule, you are prompted either to overwrite the already
existing details and save the same as latest version (version "0") or to create a subsequent version wherein
the existing details are retained as of current versioriNele that a definition with version1", when

edited by an authorized user change9todhd an unauthorized user remains-a8."

Copy Rule Definition

The Copy Rule Definition facilitates you to quickly create a new Rule Definition based on an existing Rule
or by updating the values of the required Rule. To copy an existing Rule DefinitiomRulescreen:

1. Select the checkbox adjacent to the Rule Code whose details are to be duplicated.

2. Click [@ button in the List toolbar to copy a selected Rule definition. Hike Definition
(Copy Mode)screen is displayed. Copy button is disabled if you have selected multiple
Rules.In theRule Definition (Copy Modejcreen you can:

o Create new Rule definition with existing variables. Specify a Raike Code and
Folder. Click Save

o Create new Rule defition by updating the required variables. Specify reule
Code Folder, and update other required details. Clgdve

The new Rule definition details are displayed inffhdes c r e e n . By default, wversion A0GC

authorization rights, elsbte ver si elno.i s set to 0

Authorize Rule Definition

A Rule definition when created/modified should be approved by an authorizer. An authorizer can
Approve/Reject a prdefined Rule definition listed within thRule screen. To Approve/Reject Rule(s) in

the Rulescreen, you need to have Authorizer function mapped to your role. If you are an authorizer, then

al | the Rule definitions created/ modifiedYeby you are a
El se, the Act Nodbe as amanthosized. s set t o A

Select the checkbox(s) adjacent to the required Rule Co@=(®)ne of the following:
A To Approve the selected Rule definitions, clid@ button.
A ToRejectthe selected Rule definitions, cli®) button.

A Rule is made available for use ordjter the approval. For a rejected definition a comment with the rejection
details will be added.
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Export Rule to PDF

You can export single/multiple Rule definition details to a PDF file. To export the Rule definition details in
the Rulescreen:

1. Select thecheckbox(s) adjacent to the Rule Code(s) you want to export.
2. Click == button in the List toolbar.

3. Click the = button in the popup. ThEexportdialog is displayed.

/A Run Rule Framework -- Webpage Dialog @

-~

Export Format POF

Defintion Type RULE

# Selected Definitions

Sec Pre-Mitigation EAD Ameunt for Retained Exposures USA - Equity Inw Fund RW As=signment - Alternative Modified Lock Through

-

The Exportdialog displays the Export Format, Definition Type, and the names of the Sdleinitions.

Click Export. The process is initiated and is displayed in a-popecific to the current download. Once

the pdf is generated, you can open / save the file fronrithteDownloaddialog. Youcan either save the

file on the local machine or view the file contents in a PDF viewer. The downloaded PDF displays all the
details such as Linked to, Properties, Master info, Audit Trail, List, Mapping Details, and Comments of all
the Rule definitionsedected.

Trace Rule Definition Details
You can trace the metadata details of individual Rule definitions. To trace the underlying metadata details of a Rule
definition in theRulescreen:

1. Select the checkbox adjacent to the Rule Code whose details @& &odd.

2. Click [& button from the List toolbar.

The Trace Definitionscreen is displayed with the details such as Traced Object (Name and definition type)
and Processes and Runs in which the selected Rule is used.TiratleeDefinitionscreen you can as
select individual Process or Run and cllEbutton to view the definition details.

Delete Rule Definition

You can remove Rule definition(s) which are no longer required in the system by deletingRdtem
screen.

1. Select the checkbox(s) adjacent to théeRCode(s) whose details are to be removed.
2. Click @ button from the List tool bar.
3. Click OK in the information dialog to confirm deletion.

An information dialog is displayed confirming the deletion of the Rule definition(s) and asking the
authorization.
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2.4.2Process

A set of rules collectively form a Process. A process definition is represented as a Process Tree. The
Process option in the Rules Framework provides a framework that facilitates the definition and
maintenance of a process. By defining a Process,can logically group a collection of rules that pertain

to a functional process.

You can define a Process with the existing metadata objects using a hierarchical structure which facilitates
the construction of a process tree. Process tree can have enatsydnd one or many nodes within each

level. Subprocesses are defined at level members and process hierarchy members form the leaf members
of the tree.

NOTE:

A Precedence defined to each Process determines the Process Initiation Sequence.

A If Precedencesi defined, Process Execution (along with the associated Rules) happens based on the
precedence defined to each component.

A If no precedence is defined, all the processes within the process tree are initiated together in its
natural hierarchical sequence.

Consider the following illustration:

A If natural Precedence is defined to the sub pro&&ss Process Execution is triggered in the
sequence Rule 1 > SP1a > Rule 2 > SP1.

A If no precedence is defined, all the sub processes SP1, SP2, Rule 4, and Rule éuted &xe
parallel.

Root

SP1

> sP2 || Rule3 |
- [Rue]
s

Further, the business may require simulating conditions under different business scenarios and evaluate the
resultant calculations with respect to the baseline calculation. Such simulations are done through the
construction of Processeind Process trees. Underlying metadata objects such as Rules, T2T Definitions,
Processes, and Database Stored Procedures drive the Process functionality.
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/= OFSAA Infrastructure - Windows Iniernet Explorer

al Applications Infrastructure

Process @
i Run Rule Framework >» Process
% Search and Filter | [R search | Reset
Code Version o
Name Active Yes -
Folder
% List[z0] | Hew View Edit Copy Remove Authorize Export | [ 2 Trace Definition ¥ Psge1/23 Jumg to psge
N g Code Name Folder 4 | Version Active
[ 15May_F2T_process_1S  1SMay_F2T_process AAPRODTASEG 0 Yes
[] mdb2 mdb2 AAPRODT4SEG 0 es
O 11May_mutti_levelz_sub_p... 11May_muti_lev sub_process d AAIPRODT4SEG 0 es
[l 11May_muti sub_process d AAPRODT4SEG 0 res
0« vshk_on_Undrawn desc AAPRODT4SEG 0 Yes
0 vshk_on_Undrawn desc AAIPRODT4SEG 0 Yes
[ 11May_mutii_le AAIPRODT4SEG 0 Yes
[ 11May_muti e AAIPRODT4 0 (es
O AAIPROD74 0 res
[ AAIPROD74 0 res
O AAIPRODT 0 res
O AAIPRODT 0 res
O AAPRODT 0 res
[] PROCESS_ ULTIPLE_SUB desc AAIPRODT: 0 es
[ PROCESS_ ULTIPLE_SUB desc AAIPRODT: 0 res
O 11May_mutt_tes s AAIPRODT 0 (es
O .. 11May_mutt] sub_pro d AAPRODTS 0 (=
[l .. 18May_mult_sub_process_3 des AAPRODT4S 0 es
[ 18May_mutti_sub_process... 18May_muti_sub_pr AAPRODTS 0 res
[ 15May_F2T process 8 1  15SMay_F2T process AAIPRODT4 0 (es

The Processscreen displays the processes created in the current Information Domain with thatanetad
details such as Code, Name, Folder, Version, and AclWeelL can archive/restore the existing PR2
definitions using the Metadata Restore/Archive utility and also migrate PR2/RRF definitions through the
Command Line Utility across Information DomainSetups.

Create Process

You can build a Process by adding one or more members called Process Nodes. If there are Predecessor
Tasks associated with any member, the tasks defined as predecessors precede the execution of that member.
To define a process in tirocessscreen:

1. Click button from the List toolbar. ThBrocess Definition (New Modecreen is
displayed.
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= Run Rule Framework - Windows Infernet Explorer

Process 9
Run Rule Framework »» Process =» Process Definiion (New Wode)
# Linked to
Folder AAIPROD74SEG (.
% Master Information | [ Properties
D << Hewr>> Version <<HAS>
Code mdb2 Active <<HAS>
% | W SubProcess | [ Compenent | 5 Precedence | | Move | Remove | Show Details.
- Process | obiect Precedence Type Parameter
B mdb12 O 2=z Sub Process
[ E fextract File Load
B loafie File Load
921 No records found 2T}
fextract
- loadfie
AuditTrail | Comments

2 Audit Trail

Created By << la > Created Date
Last Modified By << la > Last Modified Date
Last Authorized By << la > Last Authorized Date << A=

2. Click E] button adjacent to theolder field in theLinked togrid. TheFolder Selector
dialog is displayed.
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A Folder Selector -- Webpage Dialog
Search
~
List [6] Fage 1.1 Jumgp to page
Narme 4 Code
¥l ATom73z3EG ATOM732C0D
[] ATiR ATTR
[ s= BIS
[ FsB 28
O mow INDIA
[] usa Usa
b
3. Select the checkbox adjacent to the required folder. i€k

You can also enter a keyword and cli™ button in the Search field @lder Selectodialog to

locate a particular folder. The Pagination option helps you to manage the view of existimg Folde

within the system.

4. Enter the details of thielaster infogrid as tabulated below:

Field Name Description
ID Refers to the default ID of a newly created Process andNew>>
Enter a valid code for the Process. Ensure that the code spkrified is of
Code maximum 30 characters in length and does not contain any special characters
A_o.
Name Enter a valid name for the Process.
By default the version field is displayed asNA>> for the new Process bein
Version created. Once the Process definition is saved, an appropriate version is assi
eitHer®dfn diepending on the authorizat
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Field Name Description
By default, the Active field is displayed as<NA>> for the new Process bein
created. Once the Process d¥edinift iyam
Active
Aut horizer <cr &eot iinfg tthhee cRuelaet eodr Rul e
Authorizer
T Sel ect the @ATypeo wobld ke th create thes hule drom thy
ype
dropdown list.

5. Click &= button in theMaster infogrid. ThePropertiesdialog is displayed.

e | Properties -- Webpage Dialog

% properties
Effective Start Date
Effective End Date

Last Operation Type

03/02/2012

03/082012

Created

6. You can edit the below tabulated details inPiepertiesdialog:

Field Name

Description

Effective Start Date

Select the Effective Start Date by clicki W (Calenday button.

Effective End Date

Select the Effective Start Date by clicki W (Calenday button.

Last operation type

By default, this field displays the last change done to the Process definition.

creating a Process, the field displays the operation tyQeeaged.

7. Click OK. The properties are saved for the current Process definition.

Define Sub Process to Root

You can define sub processes to the base process being created or fdefinptesub process under a
base process. To create a sub processor Rrteess Definition (New Modsgreen:

1. Click 5 (Sub procegsbutton. TheSub Process in ROQdialog is diplayed.
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2 Run Rule Framework -- Webpage Dialog

Sub Proceszs inROOT

Sub Process Name | [1094567833311_2]

| ok | | Close |
w
2. Enter the Sub Process Name and oldk.
The sub process is listed under the root process as a branch.
NOTE: You can further create sub processes for the existing processes or for the

base process by selecting the process and following the above ymaced

Add Component to Base Process / Sub Process

You can add process components to the base process as well as the sub processes. To add the process
components from thBrocess Definition (New Modsgreen:

1. Select the process on which you want to addtmponent.

2. Click "I (Componentputton. TheComponent Selectscreen is displayed.

/3 Run Rule Framework -- Webpage Dialog

Search Sort
s | Ascending | | Descending |
List Tasks In ROOT [6]
E| . Process Components 5 g Object
- {F’ Data Extraction Rulez |:| Bank Capital Group Compenentz Reclazzification
&l &) Load Data Rules [[] Basel|Customer Type Reclassification
Bl 3 Transformation Rules |:| Basel | lzzuer Type Reclassification

[ basettargetpopup
[] Fitter_check
I:‘ ATTRIBUTION_ANALYSIS_ADVANCE_APPROACH

[—][E Base Rules

E| B Classification Rules

[~ ATOM732SEG

[ ATTI

B BIE

----- E Bank Capital Group Components Reclazsifica
----- B Baszel| Customer Type Reclazsification

----- B Basel| lzzuer Type Reclazszification

----- B Basel | Preduct Type Reclassification

----- B Basel Il Collateral Type Reclassification - STD
----- B Basel Il lzsuer Typs Reclassification B
----- B Basel Il Underlying Instrument

----- B Baszel Methodology Assignment - Non Sec-F
----- H Bazel Methodology Assignment FIRB - Equity

----- B Bazel Methodology Assignment FIRE - Equity

v

< ' 2

Note: Subprocesses cannot be removed from this window.
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On the List pane of th€Eomponent Selectacreen, you can clicl* button to expand the members and
view the process components.

3. Select a Process Component and cll:* to move the component to thEasks In
<Process Nameypane. INComponent Select@creen you can also:

(0]

(0]

Search for a component by specifying the nearest keyword and cIi\"\rthtton.
Click Ascendingor Descendingbutton to sort the selected components sténding
or Descending order.

Click or button to move up or move down the selected components.
Click =] button to add parameters for the selected components.

The parameters must be specified in double quotes and in case of multiple parameters,
specify he values separated by commas. E.g.: "value 1","value 2".

Click *=l button to remove selected components fromTtagks In <Process Name>
pane.

NOTE: Sub processes listed Trasks In <Process Namgrane cannot be removed.

4. Click OK. The components are listed undlee selected process.

Add Precedence for the Selected Components

You can add precedence for the selected components iRrdeess Definition (New Modecreen.
Precedence can be defined to peer processes in a selected parent poomedgprecedence farselected

component:

1. Select the process for whose components you want to select precedence.

2. Click

& (Precedencd)utton. ThePrecedence Selectscreen is displayed.
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2 Run Rule Framework -- Webpage Dialog

ROOT

lit_&

Auta Map Ascending | | Descending
Tasks In ROOT
mdh12 “
Available Precedence Existing Precedence
g Object g Object
O aa [ lib_A

Sort

3. SelectAuto Map to override the predefined precedence and to set predecessor tasks as
precedence.

To manually select predecessor tasks for a task:

(0]

Select a task fronTasks In <Process Name>dropdown box. The other tasks are
listed in the Available Precedence pane.

Select the tasks to set as predecessor tasks ancE‘id:iutton.

The selected tasks are listed in Ehasting Precedencepane.

NOTE: You cannot select tasks as predecessor tasks if they have cyclic dependencies
with the selected task.

In thePrecedence Selectscreen you can also:

(0]

Click Ascending or Descendingbutton to sort the selected tasks in Ascending or
Descending order.

'

Click or .7/ button to move up or move down the selected tasks.

Click *= button to remove selected tasks from Existing Precedencepane.
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4. Click OK. The precedence is set for the taskthanselected process.

Move Tasks among Processes

You can move the tasks which has no dependency, among different processeBrocéss Definition
(New Mode)creen. To move tasks:

1. Select the checkbox(s) adjacent to the tasks to move to a differeasproc

2. Click [4 button. TheMove todialog is displayed.

/1 Run Rule Framework -- Webpage Dialog @

Move to ROOT A

Note: A gub process can not be moved to its sub process.
H F

3. Select the process / subprocess to which you want to move the task.

4. Click OK. The screen is refreshed and the task is displayed under the selected process.

Remove Tasks from a Process

You can remove flelete thetasks which haveo dependency, from therocess Definition (New Mode)
screen. To remove tasks:

1. Select the checkbox(s) adjacent to the tasks you want to remove.
2. Click @ button. The Warning dialog is displayed.
3. Click OK. The selected tasks amnmoved from the process.

In the Process Definition (New Modsgreen, you can also view the details of a selected
task by clicking button.

4. Click Save The process definition is saved with the provided details and is displayed in
the Processscreen.

The default version of a new Process definition
Aut hor ilde r AuditEraifsection at the bottom dfrocess Definition (New Modegreen displays
metadata information about the Processriifin created. ThéJser Commentsection facilitates you to

add or update additional information as comments.

You can view individual Process definition details at any given point. To view the existing Process
definition details in thé’rocessscreen, seict the checkbox adjacent to the Process Code whose details are
to be viewed. ClickE button in the List tool bar. Therocess Definition (View Modegreen is displayed

with all the details of the selected Process.

You canmodify all the details except ID, Code, Version, Active status, and Type of a Process definition.
To modify an existing Process definition in tAeocessscreen, Select the checkbox adjacent to the Process
Code whose details are to be updated. C[Zbutton inthe List tool bar. Edit button is disabled if you
have selected multiple Processes.

creat ec
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Process Definition Versioning

The default version of a new Process definition created by an Authorizer is "0" and the one created by non
Authorizer is “1". When you edit ad save a Process, you are prompted either to overwrite the already
existing details and save the same as latest version (version "0") or to create a subsequent version wherein
the existing details are retained as of current version +1.

Note that a definibn with version “1", when edited by an authorized user changes to "0" and an
unauthorized user remains a%"™

Copy Process Definition

The Copy Process Definition facilitates you to quickly create a new Process Definition based on an existing
Process oby updating the values of the required Process. To copy an existing Process Definition in the
Processscreenselectthe checkbox adjacent to the Process Code whose details are to be duplicated. Click
button in thelList toolbar to copy a selected Prosedefinition. TheProcess Definition (Copy Mode)
screen is displayed. Copy button is disabled if you have selected multiple ProcessesPtoctss
Definition (Copy Mode}creen you can:

1  Create new Process definition with existing variables. SpecifyvaPnecess CodandFolder. Click
Save

1 Create new Process definition by updating the required variables. Specify roeass Codge
Folder, and update other required details. Clgdve

The new Process definition details are displayed irPtlogessscree n . By default, version fA0O0
have authorization ri-4bts, else the version is set to |
Authorize Process Definition

A Process definition when created/modified should be approved by an authorizer. An authorizer can
Approve/Reject a prdefined Process definition listed within therocessscreen. To Approve/Reject
Process(s) in thBrocessscreen, you need to have Authorizer function mapped to your role. If you are an
authorizer, then all the Process definitions created/modified by you arAutoved and the Active status

i's s .t EIfBe, the AbdiI wa ds tc @ainu Seddctshe ehdckbox{sizadjdtent

to the required Process Code(3) one of the following:

1  ToApprove the selected Process definitions, c€2] button.

1  ToRejectthe selected Process definitions, 9 putton.
A Process is made available for use only after the approval. For a rejected definition a comment with the
rejection details will be added.
Export Process to PDF

You can export single/multipl Process definition details to a PDF file. To export the Process definition
details in theProcessscreen:

1. Select the checkbox(s) adjacent to the required Process Codes.
2. Click “&# button in thelList toolbar.

3. Click the 2 button in the popup. ThExportdialog is displayed.
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& Run Rule Framework -- Webpage Dialog

X

# Export Options

Export Format POF

Definition Type PROCESS
# Selected Definitions
11May_multi_lewel2_sub_process d
Trace Options Selected Trace Options [2]
Name 4 Code (] name
Rule AL [ rule
Process PT [ process

The Export dialog displays the Export Format, Definition Type, the names of the
Selected Definitions, and the Trace Options. To select the Trace Options in the Trace
Options grid:

o Select the checkbox(s) adjacent to the available options.

o Click L‘.‘ button. The selected options are displayed inSbkected Trace Options

pane. You can also select a trace option and t=kbutton to deselect it from the
Selected Trace Options pane.

4. Click Export. The process is initiated and is displayed irop-pp specific to the current
download. Once the pdf is generated, you can open / save the file froffilehe
Downloaddialog.

You can either save the file on the local machine or view the file contents in a PDF viewer. The
downloaded PDF displays all thgetails such as Linked to, Properties, Master info, Audit Trail, List,
Mapping Details, and Comments of all the Process definitions selected.

Trace Process Definition Details

You can trace the metadata details of individual Process definitions. To teemderlying metadata
details of a Process definition in tReocessscreen:

1. Select the checkbox adjacent to the Process Code whose details are to be traced.

2. Click [ button from the List toolbaThe Process Definitiorscreen is displayed with
the detailssuch as Traced Object (Name and Definition Type), other Processes and Runs
in which the selected Process is used. InTdsee Definitionscreen you can also select
individual Process or Run and clil& button to view the definition details.
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Delete Proces®efinition

You can remove Process definition(s) which are no longer required in the system by deletiRgoitess
screen.

1. Select the checkbox(s) adjacent to the Process Code(s) whose details are to be removed.
2. Click @ button from the List tool bar.

3. Click OK in the information dialog to confirm deletion. An information dialog is
displayed confirming the deletion of the Process definition(s) and asking the
authorization of the same.

2.4.3 Run

The Run option in the Rules framework helps you to combine varioupawents and/or Processes
together and execute them with different underlying approaches. Further, Run Conditions and/or Job
Conditions can be specified while defining a Run.

Two types of Runs can be defined namely Base Run and Simulation Run.

1 Base Runallows you to combine different Rules and Processes together as Jobs and apply Run
Conditions and job Conditions.

1  Simulation Run allows you to replace a Job with another Job (a Job can be a Rule or a Process), in
addition to what a Base Run does.

/= OFSAA Infrastructure - Windows Internet Explorer

ORACLE Connected to:
| | Run Rule Framework == Run

# Search and Filter | (& Search | Reset

Code Version 0

Name Active [ves v

Folder Type | v‘

% List[20] | Hewr Viev Edit Authorize Export Fire Run ¥ Pagai/28 Jump to page

N g Code N Type Folder Versian Active
[ 104pr_stress_1 Base Run AAPROD74 0 Ves
O Bass Run AAIFRODT4 0 res
O Base Run AAPROD74SEG 0
O Base Run AAIPRODT4SEG 0
O Base Run AAPRODT4SEG 0
O Base Run AAIPRODT4SEG 0
O Base Run AAFRODT4SEG 0
i Base Run AAIPRODTASEG 0
O Bass Run AAFROD74SEG 0
O AAPROD74SEG 0
[ 10May_F2T_muti_param 10May_FZT_mutti_param AAFROD74SEG 0
[ 10May_F2T_muti_param_1 10May_FZT_muti_param_1 0
[ 10oMay_F2T_multi_param_2 0
[ 10May_subprocess, 0
O 0
O 0
O AAPRODT4SEG 0 ves
[J 10May_sub_process_precede._: AAIPRODT4SEG 0 res
[ 10may_test_param_field AAPROD74SEG 0 res
(]| i 11 AAIPRODTASEG 0 Yes

v

The Runscreen displays the runs created in the current Information Domain with the metadata details such
as Code, Name, Type, Folder, Version, and Active statos. can archive/restore the existing PR2
definitions using the Metadata Restore/Archive utility aeb migrate PR2/RRF definitions through the
Command Line Utility across Information Domains / Setups.

Create Run

You can create Run definitions using the existing metadata objects. The various components that can be
used to form Run definitions are meméw in Process Hierarchy Member$ie following filter conditions
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can also be applied to a Run definition:

Condition Type Description

Run Condition When multiple components are selected, there is likelihood that the componeni
contain Rules / T2Ts wise target entities are across multiple datasets. When the s¢
components contain Rules, the target entities (hierarchies) which are common ac
datasets are made available for defining Run Conditions. When the selected com
contain T2Ts, e hierarchies that are based on the underlying destination tables wh
common across the datasets are made available for defining the Run Condition.

Condition is defined as a filter on the available hierarchies.

Job Condition A further levelof filter can be applied at the component level. This is achieved throi

mapping process.

To create a Run definition in tiunscreen:
1. Click button from the List toolbar. Th&®un Definition (New Modekcreen is

= Run Rule Framework - Windows Infernet Explorer
Run @
Run Rule Framevrork »» Run »> Run Defintion (New Mode)
 Linked to
Folder AAPROD74C =)
# Master Information | (= Properties
D << New »> Version <<HA>>
Code 21089 Active <<HA>>
Hame Liuti Param 1 Type Base Run v
= List | lAddw | [A Move | [ show Details
[]] Location Code Name Type Simulation Job
Run Condition A1500 AS00 Hierarchy
[ Run Condtion ABCE00 ABCS00 Hierarchy
[ s fextract fextract File Load
0 Job Ioadfie loadfie File Load
[ 1ot Condition AB ABsd Hierarchy
[ Job Condition AC ACsd Hierarchy
[ Job Condtion H1501 Amortization Type Hierarchy
AudtTral | Comments
#_Audit Trail
Created By << NA > Creation Date << NA >
Last Modified By <<NA>> Last Modified date <<NA>>
Last Authorized By <<NA>> Last Authorized Date <<NA>>

2. Click E] button adjacent to theolder field in theLinked togrid. TheFolder Selector

dialog is displayed.
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& Folder Selector, -- Webpage Dialog

Search
~
List [8] Fage1/1 Jump to page
MName 4 Code
ATOMTIZSEG ATOMTI2C0D
[] ATTR ATTR
] 8= BIS
[ Fse IFSB
|:| MDA IMDHA
[ usa USA

3. Select the checkbox adjacent to the required folder. CliKk

You can also enter a keyword and cli™% button in theSearchfield of Folder Selector
dialog to locate a particular folder. The Pagination option helps you to manage the view
of existing Folders within the system.

4. Enter the details of thielaster infogrid as tabulated below:

Field Name Description

ID Refers to the default ID of a newly created Run artkiNew >>

Enter a valid code for the Run. Ensure that the code value specified is of maxim

Code
characters in length and does not c|
Name Enter a valichame for the Run.
By default the version field is displayed @sNA>> for the new Run being create|
Version Once the Run definition is saved-l0o af
00 depending on the authorization pi
By default, the Active field is displayed asNA>> for the new Run being create|
Active Once the Run definiti obNeoi si fs ayvdeuthoraet

creating Nbthei fRutnheorcriieat ed Run Authereal s
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Field Name Description
T Select the type of the Run from the dropdown box either as Base Run
ype
Simulation Run.

5. Click = button in theMaster infogrid. ThePropertiesdialog is displayed.

be: | Properties -- Webpage Dialog

%! Properties

Effective Start Date 0022012 |78
Effective End Date o020z T8
Last Operation Type Created

You can edit the below tabulated details in Biepertiesdialog:

Field Name Description
Effective Start Date Select the Effective Start Date by C|iCkiI_‘,u_| (Calenday button.
Effective End Date Select the Effective Start Date by C|iCkiI_‘,u_| (Calenday button.

) By default, this field displays the last change done to the Run definition.
Last operation Type

creating a Run, the field displays the operation typEraated.

6. Click OK. The properties are saved for the current Run definition.

Select Run Condition for Run

You can select conditions to preset the initialization mechanism of a Run. To select a condition for a Run in
theRun Definition (New Modejcreen:

1. Click ™1 button from theList grid and select Run Condition). The Hierarchy
Selectorscreen is displayed.
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b | Hierarchy Selector -- Webpage Dialog

Search Sort
= | Ascending | | Descending
List [20] | Page 110 Jump to page Selected Hierarchies [3]
[ | name 4 Code »~ g Name
O ~% A [] ~BCs00
[0 Asoo A1500 [] aBCDS00
ABCS00 ABCS00 [] A4BH-Short
ABCDS00 ABCDS00
ABH-Short ABH
[] ABsd AB
[ Acsd AC
[0 Amortization Type H1501
[ ass=t hierarchy ASSETHIE
[0 asset number hierarchy ASSETNUM
[0 Bank Base Role Ho022
[0 Basell Assst Class HO007
[] BazellBankRole HO023
|:| Basel Il Collateral Type HOO1&
D Baszel Il Credit Rating HoO10
[] Basel ll Credit Rating for Collateral El ... HO113
[] Basel I Credit Rating for Mitigant Risk ... HO142 3

The LHS pane of thelierarchy Selectoscreen displays the available members under the selected Folder.

1. Select the checkbox(s) adjacent to the members you want to select.
2. Click l:* to move the selected members to 8stected Hierarchiegpane.

In Hierarchy Selectorscreen you can:

o Search for a member by specifying the nearest keyword and clik“\’iwtton.

0 The Pagination option helps you to manage the view of existing Hierarchies within the
system.

o Click button to view the details of a selected member.

o Click Ascendingor Descendingbutton rearrange the selected list of members.

o Click - or . putton to move up or move down the selected members.
o Click *=l button to remove selected members from the Selected Hierarchies pane.

3. Click OK. The selected Hierarchiese listed in thé&kun Definition (New Modescreen.

Select Jobs for Run

You can select the required Jobs for the Run definition being created. To select Jobs for a RRuin the
Definition (New Mode}creen:

1. Click ®1button from theList grid and selectab (" ). TheJob Selectoscreen is displayed.

Oracle Financial Software Services Confidential-Restricted 123



User Guide: Oracle Financial Services Basel Regulatory Capital Basic User Guide, Release
6.0.0.0.0

2 Run Rule Framework -- Webpage Dialog

Search Sort
~ | Ascending | | Descending |
List Tasks [3]
& & Process Components g Object J
{F’ Data Extraction Rules D Ffaztt
EI &) Load Data Rules 0 mw
O rr

@E File Loading Rules

% Inzertion Rules

[=1- @l Tranzformation Rules

@l Database Functions-Transformations
- [ Bass Rulez

B Classification Rules

& Computation Rules

- &% Processes

* Optimizer
B o, Mogel
= Sfress Testing

)h Variable Shocks

On thelList pane of thelJob Selectorscreen, you can click* button to expand the

members and view the job components. Select a Job Component anl.:*llmkmove
the component to thEaskspane.

NOTE: You cannot sect same Jobs from both Aggregate data and Create Cube components,
since those two definitions will have the same unique code.

In Job Selectoscreen you can also:

o0 Search for a component by specifying the nearest keyword and clik'\rtgjtton.

o Click Ascerding or Descending button to sort the selected components in Ascending
or Descending order.

o Click -“* or . | button to move up or move down the selected components.
o Click [_] button to add parameters for the selected components.

o Click *=l button to remove selected components from the Tasks g#iok.OK. The
components are listed under the selected Run.

Select Job Condition for Run
You can select single Job Condition for the execution of pre defined Jobs in &&select the Job
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Conditon for a Run in th&Run Definition (New Modegcreen:

1. Click button from theList grid and select Job Conditiol ). TheHierarchy Selector
screen is displayed.

a Hierarchy Selector -- Webpage Dialog

Search Sort
~ | Ascending | | Descending

List [20] | Page 1/10 Jump to page Selected Hierarchies [3]
[ | name 4 Code ~ g Name
OO A% A [ 4B=d
[ asoo A1500 [JAcsd
[0 aBCs00 ABCS00 [ Amortization Type
[0 aBcDso0 ABCDS00
[0 ABH-Short ABH

ABszd AB

AC =d {2

Amertization Type H1501
[0 asset hierarchy ASSETHIE
[ asset number hirarchy ASSETHUM
[ Bank Baz= Role Ho022
[ Baszell Asset Class Ho007
[ Basell Bank Role Ho023
[0 Basell Collateral Type HoO18
[[] Basell Credit Rating HOO10
[ Basell Credit Rating for Collateral El HO113
|:| Basel Il Credit Rating for Mitigant Risk ... HO142 v

The LHS pane of thélierarchy Selectoscreen displays the available hierarchies under
the selected Folder.

2. Select the checkbox(s) adjacent to the Hierarchies that you want to select as Job
condition.

3. Click k=¥ to move the selected hierarchies to the Selected Hierarchies pane.

In Hierarchy Seletor screen you can also:

Search for hierarchies by specifying the nearest keyword and cli‘““*nlgutton.

The Pagination option helps you to manage the view of existing Hierarchies within the
system.

Click =l button to view the details of a selected Hiehgrc

Click Ascendingor Descendingbutton to sort the selected Hierarchies in Ascending
or Descending order.

Click .“** or ."¥ button to move up or move down the selected Hierarchies.

Click =l button to remove selected Hierarchies from the Selected Hierarchies pa

NOTE: Ensure that you have selected only one Job Condition and the same hierarchy is
not selected as both Run & Job conditions.

4. Click OK. The selected hierarchies are listed in wn Definition (New Modejcreen.
In theList grid you can also:
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o Click 4 button to move a selected member between Run Condition and Job
Condition.

o Click button to view the selected member details.

Once all the necessary information in the first screen oRthe Definition (New Modea} populated, click
Next button to navigee to the concurrent procedures of defining a Rule.

The second screen Bun Definition (New Modejcreen displays all the information you have provided in
theLinked toandMaster infogrids. You can view the filters you have selected inrRha Conditiorgrid.
Hierarchical Member Selection

In the Run Conditiongrid, you can modify the Run Conditions you have defined in the first screen of the
Run Definition by including hierarchical membef® modify the condition of a Run Condition in tRein
Conditiongrid:

1. Click E& button adjacent to the Run Condition details. Hierarchy Browseiscreen is

displayed.
= Hierarchy Browser, - Windows Internet Explorer
% Search
Code Hame 2
Basel Il Asset Class
jEnfs = Selected Members
:—--Bﬁaslllfaaast‘ilﬁaa Bazel | Azzet Class
-i- ~Banks Central Counter Party
= Consumer Credit
[ B. Corporate Exposure
-i- Central Counter Party
*
-i---OtherAaaetClaaaea
=
-!- - Public Sector Entities =l
+}-Public Sector Entfies
L. Mare
iyl! M

The Searchgrid allows you to search for a particular member by entering Code or any part of the Name
and clicking E2 button. You can clickE1 button to refresh the Code or name fields. You can also find a

member in the grid usinu}{.l button.Click '*'and expand the members of the selected hierarchy.
= _
Select a member / node and cli~ « to select the same. Click tha to select the member as Self|fS

Descendants, Self & Children, Parent, Siblings, Children, Descendants, or Last Descendants. In the
Hierarchy Browseiscreen you can also:

o Click [ or EL to sort the members by Code or Name.

0 Click [ or [=lto expand or collapse the members under a node.
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o Click E or Ei to expand a branch or collapse a branch.
0 Click Elor [Eto view the code values of members right or left.

o Click [@or [&l to show code or show name of the members.

o Click E] or E] to move the members up or down in the Selected Members pane.

2. Click 5 button adjacent to a filter details to launch it. TPreview SQL Quergcreen is
displayed with the resultant SQL equivalent of the launch result.

The Detail Informationgrid displays the Jobs and Job Condition defined in the primary
page of thdRun Definiton (New Mode¥creen.

o Click E] button adjacent to the Job Names to reorder the selected Jobs.

o0 Select the checkbox in the selected Hierarchy member column to apply the Job
condition.

0 Click a Job to view the details in tishow Detailscreen.

You can clickBack button to navigate back to the first page of fhen Definition (New Mode&jcreen to
modify any details.

Once all the necessary details are entered, Glisle The Run definition is saved with the provided details
and is displayed in th®unscreenThe def aul t version of a new Run
version of an unaldhorized definition is @

The Audit Trail section at the bottom &un Definition (New Modejcreen displays metadata information
about the Run definition created. Thiser Commentsection facilitates you to add or update additional
information as comments.

You can view individual Run definition details at any given point. To view the existing Run definition
details in theRunscreen, select the checkbox adjacent toRha Code whose details are to be viewed.
Click & button in the List tool bar. ThRun Definition (View Modeycreen is displayed with all the
details of the selected Run. Clitlext andBack buttons to navigate back and forth in fRen Definition
(View Mode)screen.

You canmodify all the details except ID, Code, Version, Active status, and Type of a Run definition. To
modify an existing Run definition in theunscreen, select the checkbox adjacent to the Run Code whose
details are to be updated. Clil#l button in theList tool bar. Edit button is disabled if you have selected
multiple Runs.

Run Definition Versioning

The default version of a new Run definition created by an Authorizer is "0" and the one created by non
Authorizer is *1". When you edit ahsave a Run, you are promptsther to overwrite the already existing
details orsave the same as latest version (version "0") or to create a subsequent version wherein the
existing details are retained as of current versionA+Hefinition with version"-1", when edited by an
authorized user changes to "0" and an unauthorized user remaith$. as "

Copy Run Definition

The Copy Run Definition facilitates you to quickly create a new Run Definition based on an existing Run
or by updating the values of thequired Run. To copy an existing Run Definition in Bunscreen, Select

the checkbox adjacent to the Run Code whose details are to be duplicated&Chakton in the List
toolbar to copy a selected Run definition. TRan Definition (Copy Modejcreenis displayed. Copy
button is disabled if you have selected multiple Rum$he Run Definition (Copy Modescreen you can:

def i

n
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Create new Run definition with existing variables. Specify a Rew CodeandFolder. Click Save

Create new Run definition by updating the required variables. Specify aeWode, Folder, and
update other required details. CliSkave

The new Run definition details are displayed inffhens c r e e n . By default, version f00

authoriat i on right s, el-lste. the version is set to i

Authorize Run Definition

All the actions in a Run definition should be approved by an authorizer. An authorizer can Approve a pre

defined Run definition for further execution or Reject an inappropriate Rumitabef listed within theRun

screen. If you have Authorizer function mapped to your role, the Run definition is auto Approved as you

save it and theyVYdstt i Qtehet witsues t(iNo@ s&nd twemMshatast her fzed

To Approve/RejecRuns in theRunscreen, select the checkbox(s) adjacent to the required Run Cades.
one of the following:

1  To Approve the selected Run definitions, cli€ button.

1  To Reject the selected Run definitions, I button.
A Run is made available for usenlp after the approval. For a rejected definition a comment with the
rejection details will be added.
Export Run to PDF

You can export multiple Run definition details to a PDF file. To export the Run definition details in the
Runscreen:

1. Select the checklx@s) adjacent to the required Run Codes.

2. Click =2 button in the List toolbar.

3. Click the 'l button in the popup. Thexportdialog is displayed.
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& Run Rule Frameworlk -- Webpage Dialog

X

# Export Options
Export Format PDF

Definition Type RUN

o

# Selected Definitions

10Apr_ST_1

Trace Options Selected Trace Options [2]
Name A | Code g Name

Rule AL [ Rule

Process PT [ Process

The Exportdialog displays the Export Format, Definition Type, the names of the Selected Definitions, and
the Tiace OptionsTo select the Trace Options in theace Optiongyrid:

1  Select the checkbox(s) adjacent to the available options.
1 Click L‘.‘ button. The selectedv options are displayed in the Selected Trace Options pane. You can also
select a trace option and aict=] button to deselect it from the Selected Trace Options pane.

Click Export. The process is initiated and is displayed in a-pppecific to the current download. Once

the pdf is generated, you can open / save the file fronrithteDownloaddialog. Youcan either save the

file on the local machine or view the file contents in a PDF viewer. The downloaded PDF displays all the
details such as Linked to, Properties, Master info, Audit Trail, List, and Comments of all the Run
definitions selected.

Fire Run

The Fire Run feature in tHeunscreen facilitates you to execute a previously created Rumxecute a
Run:

1. Select the checkbox adjacent to the Run Code which you want to execute.

2. Click e 8 button in the List toolbar.

3. TheFire Runscreen is displayed.
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2 Run Rule Framework -- Webpage Dialog

# Run Definition
Name

Request Type
Batch

Wait

# Others

Parameters

Fiters

# Execution Mode

Rizk Weighted Aszset Calculation - Credit Risk - BIS Standardised Approach

Single -
| Create & Execute v | MIS Date 08/08/2012 i
|‘r'eS v| Duration 5| Seconds
SRUNSK=100
(DIM COUMIRY.V CCUNTRY NAME = 'Barbados')

4. In theFire Runscreen, enter the field details as tabulated below:

Field Name

Description

Name

By default, this field displays the name of the selected Run.

Request Type

Select the request type eitherSisgle or asMultiple from the drop down box.
Note A Single request creates a Batch where aMaltiple request creates Batc

group.

Batch

Select the Batch either as Create or as Create & Execute.

MIS Date

Click j button and the Calendar is displayed. You can select the MIS Date|
the calendar.

This field is displayed only if you have selected Request Typédudtiple with any
of the Batch mode or Request Type Simgle with Batch mode a<reate &

Execute

Wait

Select the Wait value either ¥ssor asNo.

A SelectYesto provide the Duration in seconds after which the Fire Run s

should be displayed.

A SelectNoto display the Fire Run status immediately.

Duration

Enter the duration in seconds after which the Fire Run status should be display

Note: This field isdisplayed only if you have selected the Wait valu¥es
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Field Name Description
Enter the required parameters in the field provided.

Parameters
The parameter provided in this field is considered for Run execution.
Enter the filter details in the field provided.

Filters
The flters provided in this field are considered for Run execution.

5. Click OK. The details are saved and the Run is executed as per the Fire Run details.

You can remove Run definition(s) which are no longer required in the system by deletingunsereen,
selecting the Run Codes whose details are to be removed and click @ iben.

2.5 System Configuration

System Administrators define the Servers, Database, and Information Domain along wiithehe
Configuration process such as segment and met@danapping, hierarchy security, and@signing the
Infrastructure Menu functions. System Configuration is mostly a onetime actiwitsh helps System
administrator to make the Infrastructure system operational for uSygéem Configuration activities
shauld be performed by the infrastructure administrator usingath@in credentials To access System
Configuration, you must be mapped to SYSADM functiole within the Infrastructure system.

2.5.1 Segment/Metadata Mapping

Segment refers to a logically divided rpaof the whole object based on specific requirement.
Segment/Metadata Mapping in the System Configuration section facilitates you to map/unmap the required
business metadata definitions such as measures, hierarchies, cubes, and attributes to theegebected
within a specific Information DomaiiBased on the mapping, users mapped to the segment are restricted to
access only the relevamtetadata to view and edit during metadata maintenance and information security.
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Metadata Segment Mapping

W

Metadata Segment Mapping

= Map Metadata

Infcrn{\@icn Domain BASELINF2
User Segment BASELSEG
@ Measure Hierarchy Cube Attribute
Ayailable Metadata Selected Metadata

Mo Metadat:

MO001-MSR - Non Sec Outstanding Principal
M0001CRP-Original Exposure Pre Conversion Factors
MO002CRP-Of Which Arising from Counterparty Credit Risl
MO003CRP-Value Adjustments and Provisions Associated
MO004CRP-Guarantees

MO005-MSR - Non Sec Add On Percent

MOOOSCRP-Credit Derivatives

m

MO00E-MSR - Non Sec Notional Principal L:b
MO00ECRP-Financial collateral simple method
MO007-MSR - Non Sec Current Exposure Amount ri:

MO007CRP-Other funded credit protection

MOQ0E-MSR - Mon Sec Undrawn Amount

MO00SCRP-Total Outflows i:]
MOO09-MSR - Mon Sec CCF Percent

MOO0SCRP-Total Inflows -
M0010CRP-Volatility adjustment to the exposure O:J
M0011-MSR - Nen Sec Double Default Flag

M0011CRP-Financial collateral adjusted value (Cwvam)

M0012-KMSR - Non Sec Probability of Default

M0012CRP-Volatility and maturity adjustments

M0013-M3R - Non Sec Loss Given Default 2

You (System Administrator) need tbave SYSADM function role mapped to your role to access
Segment/Metadata Mapping section. You can acBegsnent/Metadata Mappirig LHS menu of System
Configuration. By default théletadata Segment Mappirsgreen displays the Information Domain Name
to which you are connected along with the metadata details of Measure.

Map Metadata Definitions

You can map/unmap the required business metadata definitions to a segment available within the selected
Information Domain. To map the required metadata definitidoghe following:

1. Select theequiredUser Segment from the drajpwn list.

2. Select the required metadata definition as Measure, Hierarchy, Cube, or Attribute. The
defined metadata are listed in the Available Metadata pane.

3. Map/Unmap the required metadépadoing the following:

0 To map a metadata, select the metadata fromhédable Metadatdist and click k=
button. The metadata is added to 8edected Metadatpane. You can presstrl key
for multiple selections.

o To map all the listed metadata definitions, CIB button.

o0 To remove a metadata mapping, select the metadata from the Selected Metadata list
and click +=l button.

o Toremove the entire metadata mapping, (:Elkbutton.

4. Click Saveto save the metadata mappidetails. The screen is refreshed displaying the
mapping results.
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5. Click Show Detailsto view the results in detail.

You can modify the mapping at any point and the mapping table is updated only on saving the mapping
details. When a metadata definition Bus measures, hierarchiespes, and attributes are removed from
the Information Domain, the same is updatethexmappings table.

2.6 Administration

Administration facilitates system administratdes define the security framework with the capacity to
restrict access to the data and metadathérwarehouse, based on a flexible, fgrained access control
mechanism. The document dealith Saving Metadata activity of the system administrator. For more
information on the Administration related actiesi refer to the OFS Basel Regulatory Admin Guide.

You (System Administrator/System Authorizer) need to have SYSATH, SYSADM,MEHAAUTH
function roles mapped to access the Administration framework within Infrastructure system.
Administration is avadble within the tree structure of left hand side (LH&9nu in the Infrastructure
home page. Click + to expand and view the Administration secticohetéil.

2.6.1 Save metadata

Save Metadata within the Infrastructure system facilitates you to resave theschdangeto amuthorized
metadata for the selected Information Domain. When you resave metadata, eMidfiiey metadata
definitions are updated with the current changes along with the curcsliied date.

Metadata Resave

Metadata Resave

# Metadata Details

Information Domain BASELINFZ

‘@ Hierarchy Derived Entity Map

Available Metadata Selected Metadata

Hedge In effective Pair

100 pet RW for Corporates
AFC Indicator

Actual Buginess Days
Aftribution Analysis Rule Change Indicator - Advance Appro L'."
Aftribution Analysis Rule Change Indicator - Simple Approacl

Attribution to multiplication factor

Automatic Cancellable Facility r—"
BCB - Backed by Mertgage

BCBH - Financial Statement Disclosure Indicator

BCB - LTV Ratio 4__]
BCH - Non Sec OTC Indicator
BCH - Residual Maturity Band
BCB - Underlying Type
Balance Phase In Capital Component Group O:J
Bank Base Role

Bank Cap Consl Approach

Bank Collateral Type

Bank Egquity lssuer Type

Bank Holds Debt of the Company hd

You (System Administrator) need to have SYSWADunction role mapped to access the Metadata
Authorization within the Administration framework of the Infrastructure system. The Met&ies@ve
screen displays the list of Available Metadata for Hierarchy (default) for the selefdesiation Domain.
Toresave metadata in the Metadata Resave screen:

m

1. Filter the metadata type be selecting Hierarchy, Derived Entity, or Map. The list of
Available Metadata is populated. Do one of the following:
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0 Select the required metadata from the Available Metadata listchkoid LT“button.
You can press Ctrl key form multiple selection.

0 To select all the Available Metadata, c|i|3 button.
0 You can also deselect a metadata by selecting from the Selected Metadata list and
clicking «l icon or deselect all the selected metadata by clic E]@utton.
2. Click Saveand update the metadata changes.

Once the details are updated, you can cBtiow Detailsto view the status. You caalso clickResetto
clear the selection.

2.6.2 Utilities

Utilities refer to a set of additional tools which helps you to fine tune a defined process or maximize and
ensure the security of a database based on your need. The Utilities within the Administration framework of
Infrastructure system facilitates you to maintain thetadin the Oracle database using trerious
administrativetools. You can define the user access permissions, batch securities, upload attributes, find
metadata difference, and migrate source objects to target database.

You (System Administrator) need tmave SYSADM function role mapped to access the Utilities section
within the Infrastructure system. You can access Utilities section within the Administration framework
under the tree structure of LHS menu.

UserGroup--Batch Execution Map

UserGroupBatch Exeution Map facilitates you to map the required UserGroup to the defined Batch(s)
before you execute them from Batch Execution or Batch Scheduler screen. You can map multiple user
groups of an Information Domain to different batches. If a user is mappedltiple UserGroups, the
combined list of batches mapped to these user groups is available in the Batch Execution or Batch
Scheduler screen for execution.

The default UserGroup of a user who has created the batch has the maximum Precedence Value among the
other UserGroups and is automatically mapped for execution. An explicit mapping of this UserGroup to the
Batch is not required.

You (System Administrator) need to have SYSADM function role mapped to access the UseéB&aiup
Execution Map within the Utilies section of the Infrastructure system. The UserGRafoh Execution

Map screen displays the list of defined Batches for the selected Information Domain along with the other
details such as Batch Name and Batch Description. You can filter the litfioédl batches which are
created in Batch Maintenance, Advanced Analytics Infrastructure, or in Rules Framework. By default the
list displays the batches defined in the Batch Maintenance sdre@nap UserGroup to the required Batch

in theUserGroupBatchExecution Magscreen:

1. Select the Information Domain from the drop down list. By default, the screen displays
the Information Domain to which you are connected.

2. Select the Groups from the drop down list. The list consists of all the User Groups
mapped to le selected Information Domain. The screen is refreshed and the list of
defined batches is populated.

3. You can also search for a specific user group by clicking Search and specifying the User
Group Name in the User Maintenar8earch screen. Click OK.

4. Selet the checkbox adjacent to Batch Maintenance (default), Advanced Analytics
Infrastructure, or Rules Framework and filter the list of batches. You can also select ALL
to list all the defined batches for the selected Information Domain.
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5. Map UserGroup to Balgs) by doing the following:
o0 To map batch(s) to the selected UserGroup, select Batch Map checkbox.
0 To map all the batches to the selected UserGroup, Chack All
0 You can also clickdncheck Allto remove all the mapping.

6. Click Saveto save the UserGrotpatch mapping details.
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Chapter 3  Basel Regulatory CapitalBasicApplication
3.1 Scopeof the Application

The Oracle Financial Services (OFS) Basel Regulatory Capital application is categorized into two versions:
OFS Basel Regulatory Capital Basic and OFS Basel Regulatory Capital Internal Rating Based Approach.
OFS Basel Regulatory CapitalaBic supports the Standardized approach and its variants for the BIS
Jurisdiction, Standardized approach for the Indian, Islamic Banking, Brazilian, and CBRC Jurisdictions.
OFS Basel Regulatory Capital Internal Ratings Based Approach is based on thetsspsagpported by

the OFS Basel Regulatory Capital Basic Application as well as the Advanced approaches for BIS, USA,
and CBRC Jurisdictions.

The versions of the guidelines supported by the Oracle Financial Services Basel RegulatoryB&sipital
application, Releas6.0.0.0.0are as follows:

1  BIS Jurisdiction: For the BIS jurisdiction the following approaches for Risk Weighted Assets
(RWA) and Capital Adequacy Ratio computations are supported:

Basel |
A Credit Risk

0 Non Securitizatio i Standardized Approach
A Capital Structure

Basel |l and Basel lll

A Capital Structure
A Credit Risk
o0 Non Securitizationi Standardized Approach
0 Securitization Standardized Approach
A Market Risk
0 Market Riski Standardized Approach
o Market Riski Internal Model Method (IMM) Approach
A Operational Risk
0 Operational Risk Basic Indicator Approach
0 Operational Risk Standardized Appach
0 Operational Risk Alternate Standardized Approach

1 Indian Jurisdiction: In the Indian jurisdiction the following approaches for RWA and Capital
Adequacy Ratio computation are supported:

A Credit Risk
o Non Securitization Standardized Approach
0 Securitization Standardized Approach

A Market Risk
o0 Market Riski Standardized Approach

A Operations Risk
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0 Operational Risk Basic Indicator approach
A Capital Structure

1 Islamic Banking: In the jurisdiction of Islenic Banking the following approaches for RWA and
Capital Adequacy Ratio computation are supported:

A Credit Risk
o Non Securitization Standardized Approach
0 Securitization Standardized Approach
A Market Risk
0 Market Riski Standadized Approach
A OperationaRisk
o0 Operational Risk Basic Indicator approach
A Capital Structure
0 Supervisory Discretionary Formula

9  Brazilian Jurisdiction : In the jurisdiction of Brazil the fétdwing approaches for RWA and Capital
Adequacy Ratio computation are supported:

A Credit Risk
o Non Securitizationi Standardized Approach
A Market Risk
o0 Market Riski Standardized Approach
A OperationaRisk
0 Operational Risk Basic hdicator approach
0 Operational Risk Alternative Standardized Approach
0 Operational Risk Simplified Alternative Standardized Approach
A Capital Structure

1  CBRC Jurisdiction: In the jurisdiction of CBRC the following approaches for RWA and Capital
Adequacy Ratio computation are supported:

A Market Risk

o0 Market Riski Standardized Approach
A OperationaRisk

0 Operational Risk Standardized Approach
A Capital Structure

The versions of the guidelines supported by the Oracle Financial Services Rapdhtory Basic
application, Releas6.0are as follows:

1  BIS Jurisdiction:International Convergence of Capital Measurement and Capital Standands,
2006.

1  Basel lll: A glokal regulatory framework for more resilient banks and banking systests 2010
(rev June 2011)
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1  India Jurisdiction: RBIFinal Guidelines of April 2007 and Amendments to Final Guidelines issued in
March 2008.

1 Islamic Banking Jurisdiction: IFSB: Capital Ademy Framework issued in December 2005 and
January 2009.

1  Brazilian JurisdictionCirculars issued by Banco Central Do Brasil which are as follows:
0 CIRCULAR 3.360: Credit Risk issued in December 2007
0 CIRCULAR 3.383: (@erational Risk issued in April 2008

0o CIRCULAR 3.361, 3.362, 3.363, 3.364, 3.366, 3.368 and 3.3369: Market Risk issued
in September 2007

0 CMN Resolutions 3.490: Capital Requirement issued in August 2007.

0 CBRC Jurisdiction: Supervisory guidelines on Capitdeguacy Ratio of Commercial
Banks issued by the China Banking Regulatory Commission (CBRC) for Basel II
adoption in Chinese Banks on 1st October 2008.

In the OFS Basel Regul at ory Ca pBasehlll: ARleHdaleregslaory6 . 0. 0. 0. C
framework for more resilient banks and banking system®ec 2010 (rev Jun 2011) 6 have
following enhancements have been introduced in this Release for the BIS jurisdiction:

1 Capital Buffer:As introduced in the Basel 11l Accord, the aigption calculateghe followingadditional
capital buffers, (i) a mandatory capital conservation buffer of 2.5% and (ii) a discretionary countercyclical
buffer, which allows national regulators to require up to another 2.3Rskfweighted assethuring
periods of high credit growth.oss absorbency e&sorequired to be measanextension ofCapital
Conservation Buffer. The application supports the calculation of additional capital surcharge requirements
in the case of Global systemically important k&a(G-SIBs).

1 Leverage RatioThe application calculates the Leverage Ratio for a Reporting Bank. The application
supports calculation of Capital measure and Exposure measure that are used in the calculation of
Leverage Ratio.

1  CVA RIisk: The application syports the calculation dEVA Risk Capitalcharge(as introduced in the
Basel Ill accord)in addition to counterparty default risk charge for Over theu@er derivative
portfolio.

3.2 Attribution Analysis

Attribution Analysis is increasingly becoming thequirement of advanced matk complying with the
BaselAccord. Attribution Analysis is the technique to quantify the change in the Capital Adequacy Ratio
(CAR) in relation to Risk Weighted Assets (RWA) computation and the Eligible Capital on a given date
against the previous baseline date. Attribution Analysis is a key management tool for senior management in
regulatory capital analysis and planning.

3.2.1 Risk Weighted Assets

Analysis for change in RWA is classified into the foliogy based on the risk types:
1 Credit RWA
1  Market RWA
1  Operational RWA
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Credit RWA

The BaseRegulatory Capital @plication has the ability to perform attribution of changes in Credit RWA
based on the following approaches:

1  Simplified Approach: In this approach, individual exposures in tpplication Runs are computed
based on the following stortfolios:

A Book Typei Banking book or Trading book

A Credit Risk Typ&é Non-Securitized or Securitized
A Basé Approachi Standardized

A Currency

A AssetClass

A Basel Product Type

Attribution Analysis is then performed for the above mentioned sub portfolios based on the following
control variables:

A Business GrowthAmount ofbusinessgrowth is calculated as change in EAD Post Miiiga
amount in Natural Currency (NCY) multiplied by the applicatidk weight in the latesRun
from the baselindRun. This amount is then converted into tleg@orting currency as pehe
applicable currency rate.

A Risk Migration Attribution of risk migration is calculated as change in average Risk Weight
Post Mitigation multiplied by the EAD in the lateRun from the baseline run. This amount is
then converted into theporting currency as per applicable currency rate.

A Foreign Exchange Ratehange: Percentage attribution foreign exchangerate change is
calculated as percentage change in exchange rate for the portfolio currency between the two
MIS dates. This amount is then coneel into thereporting currency as per applicable currency
rate

A Multiplication Factor A residual change in the Credit RWA which occurs due to the interaction
between the control variables mentioned above and whictotae diectly attributed to any of

these variables assigned a Multiplication Factor control variable. Its value is calculated as the
difference between actual change in Credit RWA and sum of percentage change in the first three
control variables.

Mar ket RWA

Attribution analysis for changes in Market RWA is computed for the following control variables, which are
essentially the different approaches used for arriving at the RWA. Computation on each control variable is
further dividedbased on the risk types as follows:

1  Standardized\pproach
A Interest Rate Risk
0 Specific Risk
0 General Market Risk
A Equity Risk
0 Specific Risk
o General Market Risk
A Commodity Risk
A Foreign Exchange Risk
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T InternalModel Method
Value at Risk
A Stressed Value at Risk

p>

A Incremental Risk Charge

A Comprehensive Risk Measure
Percentage attribution for RWA is calculated as percentage changekatNRVA between the two Basel
Runs for each approach and risk type.
Operational RWA

Attribution analysis forchanges in Operational RWA is computed for the following control variables,
which are the different approsehused for arriving at the RWA:

1  Basic Indicator Approach
i  Standardized Approach
1  Advanced Measurement Approach

Percentage attribution for RWA islculated as percentage change in Operational RWA between the latest
and the baseline runs for each approach.

3.2.2 Eligible Capital

The application computes the attribution of changes in Eligible Capital from one period to the riedt per
with the following control variables:

9  Tier 1 capital, components and deductions
1  Tier 2 capital, components and deductions

1  Tier 3 capital and components

NOTE: Attribution Analysis is computed at the most granular level in case of attribution of Eligible
Capital.

For more information the Attribution Analysis screen, refeRtm RarametersSetupfor Run Creation

If the Run is not created through Run Management Ulusinedefined_run_parameterstable needs to be

setup manually for the selected options/approaches for a particular regulation and segment.
USER_DEFINED_RUN_PARAMETERS table has the setup codes for different optiomgever if you

want to add more options, y@an add arecord (new setup codes withtimms) by looking up information

from RM_SETUP_APPROACH_DETAIL- the setup table for options that are displayed on the Run
Definition screen. In this table the column names are populated against the questions. Configuration of
RM_SETUP_APPROACH_DETAILS isxplained inRun Managemen¥laintenancesection.The column

names and values that need to be updated for the selected option are given in the below table:

Regulation: Basel
Segment: IFSB

Approach Hierarchy Selected Option run_parameters run_param
column name eters
column
value

Non Securitization Standardized
Claims on Sovereign Yes
Use ECA Country Scores for risk weighting claims on Sovereign OPT0004
v_nss_eca_for_soverig

No
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Approach Hierarchy Selected Option run_parameters run_param
column name eters
column
value
OPT0005
Non Securitization Standardized Option |
3Claims on PSE OPT0008
Option used for claims on domestic PSEs Option I v_nss_rw_option_dpse
OPTO0008
Non Securitization Standardized Option |
3Claims on Bank OPT0012
Option for riskweighting claims on IIFS . v_nss_rw_option_bank
Option Ii OPT0013
Non SecuritizatiorStandardized
3Claims on Corporate Yes OPT0016
Supervisor permission to risk weight all corporate claims at 100 v_nss_100pct_rw_corp
without regard to External No OPT0017
Non SecuritizatiorStandardized Simple Risk Weight
2Equity Exposures In Banking Book Method v_nss_equity_approacl OPT0034
Option for riskweighting Equity Exposures In Banking Book )
Slotting Method OPT0035
Non SecuritizatiorStandardized Collateral Simple V_CRM_METHOD
3CRM Approach foBanking Book Approach OPT0053
Collateral Comprehensive
Approach OPT0054
Non_SecuritizatiorStandardized Supervisory Haircut _
2ZHaircut v_ns_haircut_method | OPT0056
Own Estimate OPTO057
SecuritizatiorStandardized N/A v_sec_approach
OPT0500
Standardizedpproach R v_mrs_commodity_risk
3Commodity Risk Commodity Risk “method = opT1008
Maturity Ladder Approach OPT1009

Segment: CBRC

Approach Hierarchy Selected Option

RUN_PARAMETERS column name | RUN_PARAMETERS

column value

General Market Risuration Method| v_mrs_interest_rate_method OPT1003
Standardized\pproach
3lnterest Rate Risk General MarkeRisk-Maturity Method OPT1004
Standardized\pproach Simplified Approach OPT1008
32Commodity Risk v_mrs_commodity_risk_method

Maturity Ladder Approach OPT1009
Standardized\pproach Simplified Approach OPT1013
30Options v_mrs_options_method

Delta Plus Approach OPT1014

Segment: INDIA

Approach Hierarchy Selected Option

RUN_PARAMETERS

RUN PARAMETERS column name column value

Non SecuritizationStandardized

3SFT Simple Approach v_ns_sft_method OPTO0037
Non SecuritizatiorStandardized CEM v_ns_otc_method

30TC OPTO0041
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Approach Hierarchy Selected Option

RUN_PARAMETERS column name

RUN_PARAMETERS
column value

Non SecuritizatiorStandardized

3Haircut Supervisory Haircut v_ns_haircut_method OPTO0056
SecuritizatiorStandardized N/A v_sec_approach OPTO00500
Standardized\pproach General Market Risuration Method| v_mrs_interest_rate_method OPT1003
3lInterest Rate Risk
Standardized\pproach Simplified Approach v_mrs_options_method OPT1013
3Options

Delta PlusApproach OPT1014

Segment: BRAZIL

Approach Hierarchy Selected Option

RUN_PARAMETERS column name

RUN_PARAMETERS
column value

Non Securitization
2CRM Approach for Banking Book

Collateral Simple Approac

v_crm_method

OPTO0053

Requlation: Basel Il

Segment: BIS
Approach Hierarchy Selected Option RUN_PARAMETERS | RUN_PARA
column name METERS
column value
Non SecuritizatiorStandardized
3Claims on Sovereign Yes v_nss_eca_for_soverign ©OPT0004
Use ECA Country Scores for risk weighting claims on Sovereig No OPT0005
Non SecuritizatiorStandardized )
3Claims on PSE Option | v_nss_rw_option_dpse | ©PT0008
Option used for claims on domestic PSEs Option Il OPT0009
Non SecuritizatiorStandardized )
3Claims on Bank Option | v_nss_rw_option_bank | ©PT0012
Option for riskweighting claims on Banks )
P ghting Option Il OPT0013
Non SecuritizatiorStandardized OPTO0016
3Claims on Corporates Yes v_nss_100pct_rw_corp
Supervisor permission tisk weight all corporate claims at N
100% without regard to external rating 0 OPTO0017
Non SecuritizatiorStandardized OPT0020
3Claims Secured by Commercial Real Estate Yes v_nss_lower_rw_cre
Has the national supervisor permitted a lower RW for certain
commercial real estate OPT0021
No
Non SecuritizatiorStandardized OPT0024
zPast Due Yes v_nss_pastdue_for _non
Past due treatment for nqast due loans to counterparties pastdue OPT0025
subject to a 150% RW No
Non SecuritizatiorStandardized OPTO0027
3Use of 0% RW for Gold Bullion held in own vaults or on allocate( Yes v_nss_0_rw_for_gold
basis No OPT0028
Non SecuritizatiorStandardized OPTO0030
3Use of borrower's domestic currency rating for exposure in foreig Yes Vv_nss_borrower_ccy_ra|
exchangdransactions No _mdb OPT0031
Non SecuritizatiorStandardized Simple Approach OPTO0037
3SFT v_ns_sft_method
IMM OPTO0038
Oracle Financial Software Services Confidential-Restricted 142



User Guide: Oracle Financial Services Basel Regulatory Capital Basic Release 6.0.0.0.0

Approach Hierarchy Selected Option RUN_PARAMETERS | RUN_PARA
column name METERS
column value
VaR Model OPTO0039
Non SecuritizatiorStandardized CEM OPT0041
30TC v_ns_otc_method
IMM OPTO0042
Standard Approach OPT0043
Non SecuritizatiorStandardized CEM OPT0045
3Long Settlement Transactions MM v_ns_lIst_approach OPT0046
Standard Approach OPT0047
Non SecuritizatiorStandardized Supervisory Haircut v_ns_haircut_method | OPT0056
2ZHaircut
Own Estimate OPT0057
SecuritizatiorStandardized N/A v_sec_approach OPTO0500
Securitization Supervisory Formula Approach V_SSF_SIMPLE_N_L | OPT0611
3Usage of Simplified Method for computing N and LGD Yes GD
OPTO0612
No
Standardized\pproach . v_mrs_interest_rate_mg¢ OPT1003
3Interest Rate Risk General Market Risk | /54
Duration Method
OPT1004
General Market Risk
Maturity Method
Standardizedpproach L v_mrs_commodity_risk | OPT1008
zCommodity Risk Simplified Approach _method
. OPT1009
Maturity Ladder
Approach
Standardized\pproach o v_mrs_options_method| OPT1013
Opti Simplified Approach
30Options
OPT1014
Delta Plus Approach
Regqulation: Basel lll
Segment: BIS
RUN_PARAME
Selected RUN_PARAMETERS column TERS column
Approach Hierarchy Option name value
Non SecuritizatiorStandardized
3Claims on Sovereign Yes v_nss_eca_for_soverign OPTO0004
Use ECA Country Scores for risk weighting claims on Sovere No OPTO005
Non SecuritizatiorStandardized .
zClaims on PSE Option I | \, nss_rw_option_dpse OPTO0008
Option used for claims on domestic PSEs Option OPT0009
Il
Non SecuritizatiorStandardized .
Option | OPT0012
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RUN_PARAME
Selected RUN_PARAMETERS column TERS column
Approach Hierarchy Option name value
3Claims on Bank ) V_nss_rw_option_bank
Option forrisk-weighting claims on Banks | Option OPTO0013
Non SecuritizatiorStandardized OPTO0016
3Claims on Corporates Yes v_nss_100pct_rw_corp
Supervisor permission to risk weight all corporate claims at N
100% without regard to external rating 0 OPTO0017
Non SecuritizatiorStandardized OPT0020
3Claims Secured by Commercial Real Estate Yes v_nss_lower_rw_cre
Has the national supervisor permitted a lower RW for certain
commercial real estate OPT0021
No
Non SecuritizatiorStandardized OPTO0024
3Past Due Yes v_nss_pastdue_for_nonpastdue
Past due treatment for ngast due loans to counterparties OPT0025
subject to a 150% RW No
Non SecuritizatiorStandardized OPTO0027
3zUse of 0% RW for Gold Bullion held in own vaults or on alloca Yes v_nss_0_rw_for_gold
basis No OPT0028
Non SecuritizatiorStandardized OPTO0030
2Use of borrower's domestic currency rating for exposure in for Yes v_nss_borrower_ccy_rat_mdb
exchange transactions No OPTO0031
Non SecuritizatiorStandardized Simple OPT0037
3SFT Approach v_ns_sft_method
IMM OPTO0038
VaR Model OPTO0039
Non SecuritizatiorStandardized CEM OPTO0041
30TC v_ns_otc_method
IMM OPT0042
Standard OPTO0043
Approach
Non SecuritizatiorStandardized CEM OPTO0045
zLong Settlement Transactions MM v_ns_lIst_approach OPT0046
Standard OPTO0047
Approach
Non SecuritizatiorStandardized Supervisory v_ns_haircut_method OPTO0056
ZHaircut Haircut
Own Estimate OPTO0057
Non SecuritizatiorStandardized OPTO0060
3Credit Value Adjustments N/A V_CVA_METHOD
CVA Standardized Approach
Non SecuritizatiorStandardized Yes V_CVA_INCLUDE_SFT OPT0062
3Credit Value Adjustments
CVA Standardized Approach
Include SFTs for CVA calculation No OPT0063
Non SecuritizatiorStandardized Yes V_CVA_CDS_INDEX_DECOM | OPT0065
3Credit Value Adjustments POSITION
CVA Standardized Approach
No OPTO0066

CDS Index Needs to be decomposed
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RUN_PARAME
Selected RUN_PARAMETERS column TERS column
Approach Hierarchy Option name value
SecuritizationStandardized N/A v_sec_approach OPT0500
Securitization Supervisory Formula Approach V_SSF_SIMPLE_N_LGD OPTO0611
3Usageof Simplified Method for computing N and LGD Yes
OPTO0612
No
Standardized\pproach v_mrs_interest_rate_method OPT1003
3Interest Rate Risk General
Market Risk
Duration
Method
OPT1004
General
Market Risk
Maturity
Method
Standardized\pproach N v_mrs_commodity_risk_method | OPT1008
3Commodity Risk Simplified
Approach
. OPT1009
Maturity
Ladder
Approach
Standardizedpproach N v_mrs_options_method OPT1013
Opti Simplified
30Options
Approach
OPT1014
Delta Plus
Approach
Attribution Analysis GUlon page234.
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Chapter 4  Key Operational Concepts
4.1 Basel ll

4.1.1Risk Weighted AssetsCalculation

Credit Risk

Theapplicationsupports the computation of CrediisR Weighted Assets (RWAgs per the guidelines laid
out in the Basel &cord. Credit RWA computation is broken down to Credit Riskrfon ®curitized
exposures and Credit Risk fsgcuritizedexposures.

Non Securitization

For Credit Risk fomon securitized exposures, tlagplicationfollows Standardized Approach.

Standardized Approach
Standardized Approach consists of the following:
T Banking Book Products
1  Credit Risk Mitigation
1  Over the Counter Derivative Products
I  Securities Financing Transaction

Banking Book Products

Overview

All the credit risk exposures are identified by their product types, counterparty types and their
corresponding asset classes bydpelication A sample list of poductstypes party types,mitigant type,

credit ratingsare predefined in the pplication Howevae, this list and naming convention diffefrom one

bank to anotherHence, tle applicationre-classifis thebank 6s data i nto standard
The applicationreclassifies thé a n prédsict types and party types to Basel stang@odiuct and party

types. Then based on Standard Basel product and party tyfiems an asset class for each exposure. For
equity exposures, the asset class is formed on the basis of equity typggasegroduct type. The
applicationdoes further datarocessindgased orthesestandardeclassifications

Some exposures may be hedged against credit risk through various mitigants like guarantors, collaterals,
credit derivatives, etc. These provide certain mitigation to credit risk and should be pEmhsidele
computing CrediRWA as per Basel norms. Hence, Hpplicationcalculates both praitigation exposure

amount and poshitigation exposure amount.

Based on the asset class, tggplicationcalculates the pre CRM EAD for each exposure. Thisevalu
signifies the maximum loss that the basda takein case of default on this exposure, prior to considering
any mitigation effects. Through CRMCfedit Rsk Mitigation) process, the bank takes into account the
mitigation effect and calculates the postigation exposure at default amount. This signifies the maximum
loss that the bank may undergo in case of default on this exposure, after considering all the mitigation
effects.

The applicationalso computes pre mitigation risk weighted assets (Pre CRM RAMA post mitigation

risk weighted assets (Post CRM RWA) by multiplying the respective EAD by risk weight. The risk weight
in this case is arrived at Hgoking at the credit rating of the exposures and mitigants as per the Basel
guidelines

Some credit isk exposures that fall under the category of internal transactions like holdingdown
subsidiaries shares or investment in its capital, reciprocal cross hadaidgso orare treated separately

dat a
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under capital structure.

Process Flow

Rating Information Processing

v

Data Population

¥

Currency Conversion

v

Reclassification

¥

Pre-CRM EAD Computation

v

RiskWeight Assignment

¥

Pre-CREM RWA Computation

1  Rating information processing:

Pre processipsteps:Data for credit ratings need to bpdatedn theapplicationvia following ratings
tables:

A

A

Accounts Rating Tabl¢STG_ACCOUNT_RATING_DETAILS )- Ratings of all credit risk
non securitizedexposures except for investment exposures (one that atg imvestments,
securitizedexposuresandsecuritizedranches

Instrument Rating Tabl(STG_INSTRUMENT_RATING_DETAILS )- Ratings for all market
risk exposures , investment exposures subjectddit risk (one that are istg_investmentsy,
and mitigants

Party Rating TabiSTG PARTY_RATING_DETAILS )- Credit Rating for all customers and
issuers

Sovereign Rating Tabl8TG_SOVEREIGN_RATING_DETAILS ) - Credit Rating for all
countries

Processing SteppBanks obtain credit ratings from different sources and these are provided &g input
the applicationthrough the four rating tables. Tlaplicationre-classifies the rating information to
Basel standard ratings.

The rating reclassification lookup tabffsi_rating_classification) is used to eclassify all the bank
ratingsto their Basel ratingsThis is done so that the reclassification rule need not be repeated for
each of the rating processing tablBsitings are populated from the stage tables tot&#8es using

the lookup table to fetch reclassified ratii@nce theapplicationidentifies the reclassified ratings,
risk weight rules update the risk weights in the rating risk weight mapping #ide. the multiple
assessmenDT updats the rating ad the risk weights to the exposuré®r each exposurehe
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applicationchecls the risk weightyielded by each of its ratingend assigathe second greatessk
weight and the rating thateldssuch risk weighto the exposure.

For unrated norsecuritizedexposures, thapplicationdoes andsue issuer assessmeast per the
guidelines of Basel Accord. This is done to infer a ratihthe unratedexposuresbased on the rating
of a similar instrument (referred as reference issue hereafter)l isgtize same issuerThe reference
issue isused only wherit is of the same currency as the exposure andekgosure is senior or
equivalentto thesame

1  Data population:

Pre processing step€redit Risk exposures data needs to be loaded irappécation for all the
product types through their respective input tables knowPr@duct Processors. Main categories of

CR non sec exposures, along with their respective table names that are used for data agput are
follows:

Table name for data input

Higher Level Product Type

(Also known asProduct Processoy

Bills STG_BILLS CONTRACTS
Credit Cards STG_CARDS

Swaps STG_SWAPS_ CONTRACTS
Futures STG_FUTURES

Guarantees STG_GUARANTEES
Investments STG_INVESTMENTS

Lease Contracts

STG_LEASE_CONTRACTS

Letters of Credit

STG_LC_CONTRACTS

Loans

STG_LOAN_CONTRACTS

Money market instruments

STG_MM_CONTRACTS

Overdraft

STG_OD_ACCOUNTS

Options

STG_OPTION_CONTRACTS

Re purchase contracts

STG_REPO_CONTRACTS

Equity Exposures

STG_EQUITY EXPOSURES

Underlyingexposures for repo
contracts

STG_UNDERLYING_EXPOSURES

Credit Derivatives

STG_CREDIT_DERIVATIVES

Processing step$Stage data from the Product Processors or other stage tables is populated in the
required tables. All product processor data goes to one corfamitable for all non sec exposures
(fct_non_sec_exposurgs except equity data, which is first populated ie tiespective equity table
(fct_equity_exposure$ andis then populated ithe commoriacttable for all non sec exposures. For
more information on the list of columns to be populated within each table, refer @otheload
Specificationglocument.

Shaehdding Percent multiplication The exposure amount that is a part of input data (product
processors) is the exposure amount for solo entity. However, in case of a cons®lidatdte parent
exposure is considered only on the basis of shareholding percentage, based foltowlireg

calculation:
Exposure amount X share holding percent = Updated Exposure Amount

where Share holding percent is allotted a value by applicdion during the processCapital
Consolidation in the rulng &®PGage@dndlorEfafne Etnitva yShar
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This assignment happens using thelR e

multiplication:

o Outstanding Principal

o Current Exposure Amount

o Undrawn Amount

0 Exposure Market Value

0 Exposure Accrued Interest

o Provision Amount

o Write Off Amount

o For OTC products, Notional Principal and r@act Amount undergo shareholding

percent multiplication.

1  Currency Conversion: In this step, thepplicationconverts amount data columns that are in natural
currency to reporting currency columns which are useduidher calculationsThe column names
suffixed ash ncydare in the natural currency and they are multiplied by currency conversion factor to
populate values ithereporting currency. The ruReporting Currency Code Assignments used to

assign the reporting currency in case of a RRF exatuti

NOTE: The datapopulated in theProduct Processor is expected in natural currency of the

exposure

SETUP_MASTER table is a setup table, used to g®the setup information of auR. It can be
used to set the default values of Rate Data Source C&tamdard Currency Code, which will be
used in cases when thalues are missing. For exampié:the SETUP_MASTER is set as
mentionedn the table belowthen BLOOMBERG will be used to determine the Rate Data Source
Code during currency conversioi the Rate Data Source Code in DIM_ORG_STRUCTURE is

missing thenUSD will be used as the destination currency code.

V_COMPONENT_CODE

V_COMPONENT_DESC

V_COMPONENT_VALUE

DEFAULT_FX_RATE_SRC

Default Rate Data Source Co(

BLOOMBERG

STD_CCY_CD

Standard Currencgode

usD

NOTE: Rul e Reporting
modifiedto anyothercurrency. The reporting currency selection can be done iRuhexecution

Currency

screens, if th&®un is executed frorthe Run Execution Screen.

C o d ef bok,shaticgnnbee n t

Currency conversion is performed on multiple tables to convert the valuestéraatural currencyo

reporting currency. The steps which are performed for theeyrconversion are as follows:

The tableStage Forward Exchange Ratestores the detai about the pair of currencies and the
corresponding exchange rate to perform the same with the extraction date for which the forward

exchange rate is provided. This table also contains the information about the data source from which

the exchange rates\Vebeen quoted and the tenor which is used to identify the period for which the

forward exchange rate is applicable for.

The data from this table is populatedBrchange Ratedact tablethrough the common batch which
is executed in the beginninghe intial data populated hereby contains the default run skey which is
set to-1. Only therecords with tenor O anesed for the purpose of currency converdmmwhich the

spot exchange rate is required.

After populaing the data irthe table, in eactRun, all the exchange rates are updated based on the
conditions at the time of execution to account for the increase or decrease in the exchange rates. A

O60<AttribgtPeprpc&hark®Bbbul@dphi cati on
relates topara 28 of the Basel Il Acoa. Following attributes undergo shareholding percent

S et
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Rule is used which updates the exchange rates and populates the corresponding run skey which is then
used for currency conversion in that particuRun. The exchange rates are then moved into the table
wherever currency conversion is required. This is performed in the product processor data population
step.

Different legal entities may use the exchangesajuoted by different data sources. Hence, the
column which contains the information about the data source in the Eagleange Ratesis
compared with the required data source for a legal entity stored @rthétructure Dimension
table.

After the exchange rate population into the required fact tables, the currency conversion rules are
executed which take the values stored in amount columns in natural currency, multiply them with the
exchange rate and populate to the reporting currency amount eolumn

For Mitigants table, the exchange rate that is used for currency conversion is the exchange rate for the
entity of the exposure which the mitigant belongs to. The list of tables and corresponding columns
where currency conversion is carried out is dttachbelow.

[Iljl

Currency Conversior
- Tables and Columns

1 Reclassification The application reclassifies thebanlkés product types and party types to Basel
standard product and party types. Thessed on Standard Basel product and party type, it forms an
asset class for eaclkgosure Reclassification for equity is done by thpplicationin a separat&ule.
Similarly, the applicationdoes reclassification for mitigant on the basisitefmitigant type and
reclassifies it to standard mitigant type.

Product Type Reclassification

Product types used by reporting bank in the input data are reclassified to standard prodwag types
recommended by Basel Committee in the accord.pfb@ucttypes after reclassification are stored as
Basel product types. The reclassification is based simple logic. For Exampleiousing Loanis
reclassified aRkesidential Mortgage Exposure as per the Basel Il guidelines

Party Type Reclassification:

Similar to the product type, the customer type and issuer type (which are stored as counterparty type
are also reclassified as standard counterparty type. Basel applications designed to include
customer type, issuer typand legal entity type in a singletable &tg_party _masted. This is
applicable for both the staging and dimension modklof them are reclassified togethas well

Party type reclassificatioRules handle reclassification for customer tygssuer and entity types.

The reclassification is based asimple logic. For Example: Individual is reclassified as Retail.

Asset Clas®Reclassification:

In this step, on the basis of Bagebducttype and &andardcounterpartytype, an asset classfrmed
by theapplication This asset class is used for data processing.

Some examples for the reclassification are: When standard goamyeisa large corporate, the asset
class is large corporate, except when exposure has product types like cash and real eBasel For
product type gold, the asset clasgaéd, howevemwhen standard counterparty type is Central Counter
Party, the sset class is Central Counter Party. For standard counterpartZtyperate Non SME
and Basel product type asan, the asset class is Corporate Non SME

Asset class reclassification for all equity productdiiferent, as it is done on the basisenjuity type
and Baselproduct type. Asset class reclassification for all mitigants is done on the basis of their
standard mitigant type and standard issuer type.

1  Pre-CRM EAD computation:
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Credit Conversion Factoirhisis applied to albff balance sheetxposures. The CCF applied values

are 0.2, 0.5and 1 The various factors on the basis of which the CCF is applied are standard product
type as per Basel document, type of facility (whether it is cancellable or not) and the mattiréy of
exposure.

Pre ®RM Exposure at default (EADEXxposure aDefault (EAD) is calculated for all asset classes
based on th&€urrent Exposure AmouniAccrued InterestQff-Balance Sheet Drawn CCF Percent,
Drawn CCF percengndUndrawn AmountUsing the same inputs, drawn EAhount and undrawn
EAD amount is calculatedf reporting bank has exposure to one of its own subsidiaries, then that
exposure is classified am internal exposureEach of the internal transactiothat is, transaction
between parent and its subsidiasymarked as deduction line item. The deducisgrocessed as part

of Basel Il capital structure in the capital structure processing and all the internal trassation
eliminated from any RWA calculation.

In a standardized approach, the exposure auttefalue of an exposure is calculatesing aRule. It
is calculateds,

(Current Exposure Amount - Non Sec Investment amount which is above Materiality Level for
Commercial Entity) * Off -Balance Sheet Drawn CCF Percent + Undrawn Amount * CCF
Percent + Net accrued but unpaid interest and fees

1 Risk weight assignment

Non Sec exposuresigk Weight Risk Weight Assignment is done on the basis of asset class and the

credit rating. The risk assigned to a particular rating is as per Basel guid&lmessk weight rules

operate orthe basis of risk weight tabigSI_RW_MAP_MASTER). Highly rated exposures are

allocated low risk weight and correspondingly poorly rated exposures are allocated high risk weights.

In case the exposure has more than oriagdtated by more than one agency), the final rating is

assigned on the basis ofultiple assessment¥he applicationupdates theisk weights against the

exposures directly when ratings are not useptions for risk weighting are selected duriRgin

definiton in  case of Run Management Runs or a setup code from

USR_DEFI NED_RUN_PARAMETERS is set in the rule 6édRun
Assignment 6. The details on how RuoMasagedmenip t hi s t abl
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Apply Risk Weight
using Sovereign
Ratings

Risk Weight Process START

Apply Risk Weight
using Sovereign
Ratings

N

Apply 100% Risk
Weight

Apply Risk Weights

using ECA Scores

ECA
Scores

for
Soverei
gn?

Apply Risk Weights
using exposure
rating

Apply Risk Weights
using exposure
rating

Apply Risk Weights
using exposure
rating

Apply Risk Weights
using soversign
rating

A5s5ESsMENnt

Assign Risk Weights and Ratings after multple

v

agreement

Update ratings and risk weights after issue vs. issuer

v

ratings for Cash CRE etc.

Assign Risk Weights directly to exposures without

1  Pre-CRM RWA Computation:

Pre CRM RNA is calculated for all asset classes by multiplying the Pre CRM EAD with Risk
Weight In the Standardized approach, RWA for Unexpected Loss is calculated as,

Non Sec PreMitigation Pre-Volatility Haircut Exposure at Default * Non Sec Risk Weight for

UL before Mitigation.

Over the Counter Derivative Products

Overview

The Basel committee has introducé&bunterparty Credit Risk (CCR) wherein the counterparty could
ement
loan, the CCR creates a bilateral risk of loss. Market value of the transactiba pasitive or negative to

either party in the transaction at different points in time till the maturity or closure of the transaction. The

def aul

t

before

the final

sett|

of

a

transact.i

market value of the transaction depends on the movement of the underlying risk factor. Basel committee

hasproposedrules to calculate the exposure at default (EAD) or exposure amount for the instrument with

Counterparty Credit Risk.

NOTE: All OTC Derivatives and Repo products are part of CCR computation. Also, all the trades with Central

Counterparty (CCP) are assigha zero risk weight.

The

applicationds

treat ment

1  Exposure at Default (EAD) Approach
1 Risk Weighted Asset (RWA) Approach

for

t

he i

nstrument

Wi

t h

on.

CCl
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1  Credit Risk Mitigation (CRM) Approach
Process Flow
Exposure at Default (EB) Approach

EAD Approach

h 4

h 4

h 4

Netted Exposure (New
Non Netted Exposure Record at Netting Set
Level)

h 4

h 4

—

Netting Set and Non Netting Set OTC Exposure

Current Exposure i
Method Approach Standardized Approach IRB Approach
h 4

OTC Exposure c c

1] wr

- o]

3 =

2 ]

= s}

v h 4 -+ c

Exposure amount subject to CCR is estimated by three different approaches as described in the Basel Accord.
The application calculates EAD with Current Exposure Method as laid out in Basel Accord. For the other
appro&hes like Standardized approattie application expects the exposure amount of the transaction as direct

user input for further processing.

1  Current Exposure Method: The application calculates the exposure at default for two different sets
of the recordswith a different methodology as prescribed in the Basel acédetting Set Records

and Non Netting Set Records.

1  OTC Exposure: For the calculation of EAD, the exposure amounts from the exposure table are
moved to a different table for OTC and REPO tratisac The application also creates a new record

for each netting sets in the data.

1  Non Netting Exposure: To computeEAD for non netting records the applicatijradsthe following

inputs

1. Total replacement costhich isgreater of Mark to Market or Zeffor all the contracts

2. An amount for ptentialfuture Credit Exposures calculated based on the notional and
multiplied by the adébn factor based on the underlying type of thatracts. Adebn is
assigned based on tf@lowing as represented intabular format.

Interest Rates FX and Equities Precious Other
Gold Metals Commodities
Except
Gold
One year or less 0.00% 1.00% 6.00% 7.00% 10.00%
Over one year to five years 0.50% 5.00% 8.00% 7.00% 12.00%
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Interest Rates FX and Equities Precious Other
Gold Metals Commodities
Except
Gold
Over five years 1.50% 7.50% 10.00% 8.00% 15.00%

The applicatiorassigns the addn percent in the base exposure table by usin&titez Non Sec Add
Estimation. Data is populated to OTC exposure tabldoy T2T:
NETTABLE_POOL_OTC_POPULATION_OTHERS

- on

1  Netting Exposure To compute Exposure at Default for the netting set records the applicatids
the followinginputs

1.
2.

Total replacement cost which is greater of Mark to Market for all the contracts

An amount forpotential future credit exposureis calculated based otihe notional and
multiplied by the adébn factor based otle followingformula

Anet = 0.4% Agross + 0.6* NGR*Ag s

The application creates new records for netting set and then populates into the OTC
Exposure tabldt selects all the records with the following attributes which are similar to
computing the netting set exposure:

(0]

(0]

(0]

(0]

(0]

(0]

(0]

Trades with Entity

Customer

Product Level All OTC trades
Netting Agreement

Book Code: Trading or Banking
Long Settlement transaction Flag
GAAP Code

The following T2Ts are used to create and populate the OTC exposure table:

(0]

(o]

NETTABLE_POOL_OTC_POPULATION
NET_POOL_EXPOSURE_CREATION

The addon percent netting set is achieved by using the following computation Rules:

0

0

0

(0]

(0]

CCR Gross Current Exposure Cdation for OTC Derivatives
CCR Gross Potential Exposure Calculation for OTC Derivatives
CCR Net Current Exposure Calculation for OTC Derivatives
CCR Net Gross Ratio Calculation for OTC Derivatives

CCR Net Potential Exposure Calculation for OTC Derivatives

1  Exposure at default for all instruments with CCR risk is calculated using the following Rules:

(0]

CCR Exposure Calculation for OTC Derivatives

1  Standardized Approach As mentioned earlierfor Standardized Approach you are expected to
provide exposure amouimputs for computation.
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Risk Weighted Asset (RWA) Approach

RWA calculation for the instruments which are subject to CCR risk is similar to RWA calculation of other
instruments. Any specific treatment is not applied in the application..
Credit Risk Mitigation (CRM) Approach:

CRM calculation for the instruments which are subject to CCR risk is similar to CRM calculation for other

instruments. Any specific treatment is not applied in the application.

Key Data Elements

A few key data eleents need to be noted while computing Counterparty Credit Risk. To view the
complete list of tables used for CCR computation refer t@thenload Specificatiodocument.

f
f

For

Instruments with the same agreement code will be netted in the same netting set. The application

nstruments participating inYmMetting set

handles both cross product and product netting with respect to netting agreement.

Credit Risk Securities Financing Transaction (SFT)

Overview

Securities Fiancing Transaction includes Repo style transactions, Margin Lending, Security Financing Borrowing;
and so on The SFT portfolio of a Bank should be included for capital charge calcuksiqres standardized

approach. The SFT EAD calculation follows twthodologies as outlined below

1 Collateral Haircut Approach

1 Simple VaR Approach

Currently the Basel Regulatory Capital application supports Collateral Haircut approach only.

All SFT contracts which hava mitigant mapped, application does the CRM baseth@iRWA approach

undertaken by the bank. For standardized approach all eligible mitigants will be applied a risk weight on

mitigant valie post haircut adjustment.

Process Flow

SFT EAD calculation is computed in the sub pro&s§ Exposures RWA- Comprehensive Approach

)l

SFT Underlying Data Population

¥

Volatility Haircut Assignment for SFT Underlying

v

Pre-Mitigation Post Volatility Haircut EAD Amount
Calculationfor Exposures

¥

Nettable Pool Data Population

¥

Pre-Mitigation RiskWeighted Assets Unexpected Loss
Calculation for the Pool

SFT Underlying Data Population: SFT transactions have got two data elements present. First the

parent transaction is captured and second the underlying information on which the parent transaction

is

built

is captured separately  with a dat identifier

Stg_Underlying

t

he

N
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Exposures.v_underlying_data_identifiasREPO for Repo transaction or MLT for Margin Lending
Transaction. Additionally, the underlying data captures parent identifier code against each of the
records Y_Parent_exposure_ID. For multiple underlying data for a single parent, the unique parent
identifier code is repeated across the underlying data.

1  Volatility Haircut Assignment for SFT Underlying: This is computed by the following Rules:

Exposure Volatility Haircut Assignment for Supervisory Haircut, CRM Exposure Volatility Haircut
for Equity and Mutual Fund, Exposure Volatility Haircut Assignmercaling Up for "Capital
Market Driven" or "Repo Style" transaction types, Exposure Vdiatitiaircut Assignment Own
Estimate, Forex Haircut

1  Pre-Mitigation Post Volatility Haircut EAD Amount Calculation for Exposures: For SFT
transaction, the application calculates EAD for the parent exposure based on the underlying
information. The underlyim exposures are moved ®©CT_SFT_UNDERLYING table from
FCT_NON_SEC_EXPOSURES Each underlying exposure is assigned volatility haircut based on
haircut application criteria, if the underlying exposures happen to be financial instruments and forex
haircut wtere the underlying and the parent contract are in different currency. Each SFT underlying
exposure adjusted for haircut (EAD + haircut value) is added as EAD for the parent contract.

1 Nettable Pool Data Population The application nets SFT contracts basedtttee same customer,
common netting agreement identifier, transaction being Regeépe or Margin lending, product
book being trading or banking, and so on. Margin lending transaction being SFT also follows the
same EAD calculation methodology but nettimigRepo/Reverse Repo and margin lending are not
done together.

1  Pre-Mitigation Risk Weighted Assets Unexpected Loss Calculation for the PadPreMitigation
Risk Weighted Assets Unexpected Loss is calculated for the pool as EAD multiplied by risk weight or
capital * 12.5.

Credit Risk Mitigation

Overview

The applicationhandles multiple mitigants for credit risk mitigation likeancial collateral, OrBalance

sheet netting, Guarantees, Credit derivatives, etc. CRM reclassification is done by reclassitgitegaC

and issuer to standard collateral and issuer type. The mitigant is identified as eligible or not based on the
eligibility rule test for CRM

Process Flow

Mitigant Eligibility

v

Mitigant Risk Weight

¥

Mitigant Haircut Assignment

¥

Allocation of Mitigants to Exposures

¥

Post CRM RWA Computation
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1  Mitigant Eligibility : The mitigant is identified as eligible or not based on the eligjhilile test for
CRM as mentionedin Basel Il accordCredit rating of the collateral is considered for all mitigant
types issued by all party types while deciding whether mitigant is eligible for a particular exposure or
not. Theapplicationhas configurd Rules that carry out tise eligibility checks. There are separate
eligibility Rules for mitigants types that are equity, mutual fuldslebt security. Fathe remaining
a mitigant 8 marked as eligible only if iteredit rating is better than the exposure to which it is
providing protection and if it is classified as senior in position.

Mitigant eligibility is also checked based on the original and residual maturity of the collateral.
Collateralis classified aslagible only if its original maturity is more than 1 year and residual maturity
is more than 3 months.

1  Mitigant risk weight : Similar to non sec exposurexllateralsor mitigants are also assigned a risk
weight based on their issuer type, credit ratiengl original maturity ofthe mitigant. For financial
collateral, under the BIS Standard Approach, the RW used FerOmitgants issued by bank, the
applicationoffers two choices for calculating RW on the basis of credit rating:

A Option |
A Option Il

1  Mitigant haircut assignment The applicationdoescomputationgor three kinds of mitigant haircut
which arevolatility haircut, forexhaircut and maturity mismatchhaircut. Volatility haircuts are
calculated and amount of the exposure to the counterparty andlieof collateralor mitigant is
adjusted to account for any future fluctuations in the market value. After the adjustment, the
applicationgives the volatility adjusted amounts for both expos(héggher than original exposure
amount) andollateral {ower than original amount). When the exposure and collateral are in different
currenciesthe applicationmakes an adjustment by applying forex haircut. e residual maturity
of the CRM is less than that of the underlying credit exposure a matustgatch occurs. Whne
there is a maturity mismatch and CRM has an original maturity of more ahggar, maturity
mismatch haircut is applied to adjust the vallibe application assigns volatility haircut using
Supervisory Haircut method.

In case of Supersory Haircut method, thepplicationassigns volatility haircut based on issues,

i ssuerds ratings, nand typg @ mitigdrg as rper 8asel U actord.nTad farexi t y
haircut is also assigned based on these transaction types as pélr &ased.Only eligible mitigants

are considered for haircut assignment and for further processing. The eligible mitigam®ved

from mitigants table to sub exposures table.

1  Allocation of Mitigants to Exposures The application has aprebuilt optimizer for optimum
allocation of mitigants to the exposurfes credit risk mitigationpurposes. On&-One, Manyto-One
and Manyto-Many mapping of mitigants are handled in an efficient manner involving storage of
intermediate computations for traceability.

All mitigants which are eligible and mapped to an exposure are then populated to a new table where
each exposure is broken down by mitigant type, which includes an additional row treating the
exposure akvaving covered andncoveredportion The covered factor and uncovered factor is also
populated in this table.

The applicationuses linear programming logic to allocate the mitigants to the exposures. Pooling
identifies the exposure and mitigant data from sub exposures Extgesure Identiér and Mitigant
Identifier are the attributes on which pooling is performedssigns the pool id for each exposure
mitigant combination. Based on these pimd optimizer task allocates covered factor to exposures.
Optimizer doeshe optimum allocationf mitigants to exposureg:or more information refawlitigant
Allocation Optimizer

NOTE: A tag <ALTER_STATEMENTS>is present in Optimizer_Config.xml. This statement is
used to enable the parallel Data Manipulation Language (DML) for optimizer. By default
this will be disabled. Due to which a warning appears as follows which will be printed in
the Optimizer log:
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AError: Could not find node ALTER_STATEMENTS in

The administrator can uncomment this tag, to enable parallel DML for the optimizer.

1. Click the Basel Regulatory Capital linknder Risk Applications section dhe main
screen.

2. Click the Pooling tab.

ORACLE BASEL Il

&9 BASEL N g B B . 7
LB Porfiolio Definition O ) b )
% Run Definition

& Run Execution Dataset SEARCH

Attribution Analysis
h Pooling
“= Optimizer

Define Pouoling Basis
Awailable Hierarchies Selected Hierarchies

»
I
>

P |

Pl —T— ) E F—— v
e

Done i3] €& Local intranet | Protected Mode: Off dy v H% -

Search for the dataseh which pooling neesto be performedrom the available list.

4. Define pooling basis. Here you can select hierarchies from available hieraRhdisng
is done based on the combinations of the selecte@rbigy In the output tab you can
select the measure for pooling output.

Once all the parameters are selected you can save the definitiedesired segmenthis
pooling definition can be added in pooling task for execution. On successful execution it
assigrs pool ID to exposurenitigant combination

A prerequisite for Optimizer is topdate thepoolid in Sub Exposures table for a selectRdn.
Optimization definition:
1. Click theBasel Regulatory Capit#hb under Risk Applications section on defaaiteen.
2. Click theOptimizer tab.
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ORACLE BASEL Il

##% BASELI

(¥ Portfolio Definition
4 Run Definition

: Run Execution

%) Attribution Analysis
[ Poaling

Optimizer

L. - =
SEE R e

Dataset SEARCH W
Define Objective Function X Variable
Awailable Hierarchies Selected Hierarchies

< \ ) N '
Ohjective Function Goefficient SEARCH

% Operation Type @ Minimize ) Maximize E
( Constraints \Hf Integer Identifier \| |f Output \|
Ho  |Constraint Name Edit  |Delete |
Mo Constraints Available
X Variable Bounds No Bounds defined L

Allocation based on rank

|

€& Local intranet | Protected Mode: Off 5 ov B10% v

7

To create a new definitioyou needdefinethe following:

(o]

(o]

Datasei choose from search box

Objective Function X Variablé once you select dataset, you will get list of available
hierarchiesYou canchoose one or more hierarchies from left to right.

Objective function Coefficierthoose from search box.
Operation Typé choose one of the minimize or maximize

ConstraintsClick Define tab. Here you need to give constraint nanthoose
constraint identier from available hierarchies. Constraint coefficient and condition
value can beselectedfrom search boxThen choose one of the available opemator
from dropdown box.

Constraint Mame
Constraint ldentifier

Available Hierarchies

Selected Hierarchies

Double Mitigant
Exposures
Mitigants

1 |

Constraint Coefficient

Operatar <=

Condition Value

P TS

m ] »

Done

€& Local intranet | Protected Mode: Off fa v w0 v

3.

Click defineto define X variable bound.
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Upper Bound

- = »
25 |~ [ oFsaaInfrastructure [&] Modelling [#] Define Baunds x - v [ d® v Pagev Safety~ Tools~ @~
Lower Bound SEARCH
Lower Bound Cperator = -
Ohjective Function X Variable X
Upper Bound Operatar = -

Done

Ja v w0 -

€. Local intranet | Protected Mode: Off

Here you can select lower bound amgper bound with one of the available operators.

4. Choose measure fadentifier from available list in thinteger Identifiettab.

ORACLE BASEL Il

§% BASEL Il

[P Portiolio Definition
% Run Definition
& Run Execution
Aftribution Analysis
e Ponling

L= Optimizer

B9 & B = ?

UEINE UDJELCUVE FURICUUN A Yl ok
Awailable Hierarchies

Selected Hierarchies

o« . 1 r

n

« [ »
|

Qhjective Function Coefficient SEARCH
Operation Type @ Minimize () Maximize
] (" Constraints || Integer dentifier \| |’ Output \|
) Identifier Required 3
Measure for
Integer Identifier SCARCH
Done i €& Local intranet | Protected Mode; Off a v ®I00% v

Select in whichmeasure you want the output of optimizer. Here you have another option
to choose pooling required or not réquired it again asks for one of the available

measures.
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ORACLE © BASELI

f% BASEL Il
% Run Defin
h Attribution

Foaling
=7 Optimizer

(5} Portiolio Definition

9 W B =
ition
LE i -
Run Execufion Dataset Basel | Mettable Pool Dataset
Analysis
Define Objective Function X Variable
Awailable Hierarchies Selected Hierarchies
A ‘
B i . ' o m . ,
Ohijective Function Coefficient SEARCH
J. Operation Type @ Minimize () Maximize £
|’ Canstraints \H’ Imeger\demmer] |’ Output \|
Pouoling Required
Pooling Basis SEARCH
Output SEARCH
73 €L Local intranet | Protected Made: Off fa v WMA00% o~

Done

Once all the input parameters are given you can save the definition with proper name in
the desired segmernithis definition can be added in the optimizer task for the execution.
Optimizer updateshe covered factor for each exposure based on the objective function
and the constraints defined by you

Mitigant Allocation Optimizer

Pooling is performed to identify the below cases.
A One or Many Exposure to One Mitigant
A One Exposures to Many Mitigants
A Many Exposures to Many Mitigants

The treatment of each of the pooled cases in the optimizer engine has been detailed in the following
section.

A One or Many Exposure to OMitigant
The Casepne or many exposute one mitigants treated as follows by the optimizer engine:

o First, the exposures are sorted from highest risk weight to lowest. For advanced
approach the sorting is based on the capital.

o EAD amount of each exposure (post credit conversion) is detetmine

0 The credit risk mitigant is allocated to the exposure with the highest risk weight. If
there is more than one exposure with the same risk weight, the exposure with the
lowest currency mismatch haircut or maturity mismatch haircut is selected for
allocaton.

o0 Currency haircut (Hfx) is applied to the collateral if there is a currency mismatch
between the exposure and collateral. Likewise, for mitigants residual maturity falling
short of exposure residual maturity a maturity mismatch haircut (Hm) is applied.

0 The posthaircut mitigant amount is applied to the exposure based on the above logic.
The allocation engine updates the covered factor against each row for all the exposures
in a pool. For any exposure the sum of covered factor across rows is equal to 1.

o Finally, the pre mitigation EAD is broken into post mitigation EAD net of all haircuts

Oracle F
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0 Basel Il rules then calculates the RWA for each row by multiplying the post mitigation
EAD by the RW or capital * 12.5 (in case of advanced approach).

0 Any remaining cdhteral amount is applied to the next transaction with the next
highest risk weight and so on.

A One Exposure to Many Mitigants
The casepne exposure to many mitigaigdreated as follows by the optimizer engine:
o First, the EAD amount of each expos(@pest credit conversion) is determined.

o The mitigant is sorted from Lowest to the highest risk weight for each exposure
mapped to it.

o After all the mitigant eligibility checks are done then the computation starts by
calculating the covered factor for tfiest row which is as follows:

o fl = (Mitigant_value * Haircut)/ EAD.
0 Where Haircut = (Il volatilityHaircuti forexHaircut)*MaturityMismatchHaircut.

0 Then the allocation logic works out the covered factor for the subsequent rows as
follows:

o f(n)= Min ((1- Already allocated covered factor), Max {f;0)).

0 Total covered factor for an exposure = Covered Factor for the 1st Row + Covered
Factor for all the subsequent Rows.

NOTE: Covered Factor is Sum of all Covered amount + Uncovered amount of the mitigant upon
its total EAD

A Many Exposures to Many Mitigants

In the Casemany exposures to many mitigatihe Optimizer uses a linear programming
technique for which you need to define the objective functions and a set of constraints for the
variables. The objective function and the constraints in the Optimizer are defined as follows:

o Objective Function: Objive Function for CRM is to Minimize RWA
0 Bounds for the aput:

0 Lower Bound of Covered factor is O

o Upper Bound of Covered factor is 1

0 Exposure Constraint: Exposure Constraint checks the sum of all the allocated
exposure amounts should be equal to thal totexposure amount available for
allocation,

(E1*x1) + (E1*x2) + (E1*x3) + (E1*x4) = E1

Where,

E1= Exposure amount

X(n)=All ocation percentages (sum of xl1ééxn =

o0 Mitigant Constraint: Mitigant constraint has two objectives as follows:
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0 This Gonstraint checks whether the total amount of mitigant is
used is less than or equal to the total amount of mitigant
available

o All the mitigant haircuts are applied in this Constraint.

The formula is as follows: [{ E1 *x1} / { &/-Fx1)*(Mm1) } ]+ [{ E2 *x2
YL {(@-V-Fx2)*(Mm2) } ]+ [{E3*x3} / {(1-V-Fx3)*(Mm3)}] <=M1

Where,
Exposure Amount E1l E2 E3
Mitigant Amount M1 M1 M1
Volatility Haircut \Y Y Y
Forex Haircut Fx1 Fx2 Fx3
Maturity Mismatch Mm1 Mm2 Mm3
Covered Factor x1 X2 x3

o Allocation engine updates the covered factor for each exposure based on the above
objective function and the constraints defined by you.

1 PostCRM RWA Computation

Post CRM RWA is calculated by multiplying Post mitigation EAD corresponding Risk Weight. Post
Mitigation EAD is a summation of Covered and Uncovered exposure amount for each account.
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Securitization
Overview

Basel Accord differentiates the credit risk computation of the securitized exposures from the otsecumitized
exposures. This is because the securitized exposures are part ocbatanfe sheet transaction and they follow a
waterfall cashflow mechasm, unlike the other exposureAfter the economic crisis of 2008, the Basel rule
differentiated the securitized exposures into the securitized and resecuritized expssacesitization was one of
the main reasons for the economic crisis.

The securized exposures are the exposures which are issueaf aytool of underlying exposures for the transfer
of risk. The resecuritized exposures are the exposures which aredsgoéa@ pool of underlying exposures which
constitutes nofsecuritized exposes as well as some portion of securitized exposuresapjlecation is capable of
handling the securitized exposures as well as the resecuritized expdsates. handles the calculation for the
Originator as well as the Investor bank roles. At a biewael, there are twoategories of Investors:

1  AnInvesting Bank who has invested heavily in securitization.
A These kind of investorareprepared to provide the entire details of the securitization transaction

A To cater to these investor needs, the entire pool, entire or invested tranche details and the
invested exposures information are required to be provided by the Bhiskinformation is
captured in the pool, tranche and exposures table.

1  AnInvesting Bank Wwo has invested minimal in securitization

A Thesekindsof investorsareprepared to provide the necessary inputs required for the calculation
of the capital charge pertaining to their invested exposure.

A To cater to these investor needs, the invested erpo$uformation is required to be provided
by the Bank. Along with that, few of the pool and tranche attributes required for the computation
are required to be provided by the Bank in the exposures table itself.

BaselAccord specifies two broad approachesthe calculation of the capital charge for the Securitization
exposures.

i  Standardized Approach

Theapplicationhandles both thepproaches. In few of the computations, the calculations pertaining to the
underlying exposures of the securitization tratisacare required. This is done before processing the
securitization exposuredhis is applicable in the case Bésel Il Standardized Approachhis change has

an impact for both the Securitized Exposures and the®émuritized exposures.

ProcessFlow

Standardized Approach
Theapplicationhandles the Standardized Approach of the Securitization Expasifeows:
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SEC_DATA_POPULATION

v

MITIGANT_DATA_POPULATION

va

SEC_EXP_MITIGANT _MAPPING_POP

€

CREDIT_RATING_PROCESSING

e

Sec_Reclassification

.

Mitigant Reclassification

e

Sec_STD Pre CRM Computations

va

Sec CRM process

v

SecPost CRM RWA Computation

SEC_DATA_POPULATION, MITIGANT_DATA_POPULATION |, and
SEC_EXP_MITIGANT_MAPPING_POP :

The data pertaining to the pool, tranche, exposures are populated from the staging tables to the processing
tables. The underlying exposures data are captured in the respective product processor tables (and for these
information, the process pertainingttte nonsecuritization exposuras followed). In the case of Reporting

Bank providing only the exposure level information, #pplicationexpects few pool level and tranche level
parameters which are required for further processing, to be provides lixgiosures table. The mitigants data

are populated from the staging table to the processing table. The exposures which are mapped to the mitigants
are captured and this is also populated from the staging table to the processingeeabtiization Data
Population s been handled in the Proc&&C_DATA_POPULATION. Mitigant data populationds been

handled in the Proce$sITIGANT_DATA_ POPULATION and Exposure Mitigant Mappirgopulationhas

been handled in the Proced8C_EXP_MITIGANT_MAPPING_ POP.

CREDIT_RATING_PROCESSING: All the rating information of the exposures and the mitigants are
populated from the staging tables to the processing tables. The exposure and the tranche rating information are
captured in the account rating tables and the mitigatitsgrinformation are captured in the instrument rating
details.This is handled in thEREDIT_RATING_PROCESSING process.

SEC_RECLASSIFICATION and MITIGANT RECLASSIFICATION : The application uses the
standardized data for all kinds of calculation (Prodypetlike Eligible Liquidity Facility, Bank Role like
Originator, Pool Type like Mortgage Backed Securiti®fore any calculatiothe applicatiorreclassifies the

Bank specific data to standard data, similar to the Basel accord térreslassifies theBank role to the
standard Bank Role of an Originator or Investor. Any other bank roles like Sponsor, Credit Protection Provider
and so onwill be reclassified into Originator, Investand so orrespectively.The applicationalso reclassifies

the Pool Tye to the standard Pool Type like Credit Cards Receivable Pool, Auto badnso on It also
reclassifies the Product type to the Standard Product type like Mortgage Backed Securities, Eligible Liquidity
Facility and so on

In the case of mitigants also, tapplicationreclassifies the mitigant type to the standard Mitigant type like the
debt securities, credit derivative, camhd so onlt also reclassifies the Mitigant Issuer type to the standard
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Mitigant Issuer type likeBanks, Corporateand so on The reclassification tasks are present in Sec
reclassification and Mitigant reclassification sub proceBs e applicati-oS$tandargized gn s
Ap pr o a c Bet ReclassificétierSub Process. This is done for approselection.

Sec_STD Pre CRM Computations:The applicationcalculates the Pr€RM RWA for the exposures by

multiplying the PreCRM EAD with the Risk Weight of the exposur&his is handled in the Sec STD Pre
CRM Computations sub proce§she exposures whicare below investment grade and the unrated exposures
are deducted from the capital. This is handled in the Sec Deduction sub process.

(0]

Risk Weight AssignmentThe applicationassigns the risk weight to the exposures
based on the external rating assignethtoexposures. If the exposures have internal
ratings assigned, thaepplicationtreas the exposures as unrated. Initially the risk
weight assigned to each of the ratings is assigned and then the nadpksments
applied by theapplication In thecase of multiple ratings assigned to the exposures,
the applicationapplies the multiplessessmentnd assigns theatings which arehe
worst of the best two ratings.

Then, the application updates the rating after multiplassessmentsand the
correspoding risk weight to the exposuresn the case of securitization and
resecuritization exposures, the risk weights assignment are different from the non
securitization exposures. Tlpplicationassigns the risk weights based on the Bank
role, whether the »@osure is an exposure issued out of a Securitization or
Resecuritization pool and then the external ratings assigned to the expbsueese

of unrated exposures, tapplicationapplies théook through approach and assigns the
weighted average risk vwght of the underlying exposures.

The applicationalso handles other securitization exposures like the Eligible Liquidity
Facility, Exposures in a second loss position and issued to ABCP Praaymerso on

If the data is not available to assign a riskighit the application marks these
exposures for deductiorRisk weights corresponding to the external ratirage
assigned in the entity Securitization Risk Weight Map  Master
(FSI_SEC_RW_MAP_MASTER) anthe final applicable risk weight is updated in
Securitization Exposures after the multipsessments the ratings.

PreCRM EAD Computation:The applicationassigns the credit conversion factor
(CCF) to the offbalance sheet items as specified by the BAsebrd. The CCF
percentages are assigned based on the Bank Role (this is applicable only for the
Originator Bank Role), the Product Type (like the Eligible Liquidity Facility) and the
applicable ratings. The CCF Percentages are also assigned to the exi@sad on
whether there is any Early Amortization provision applicable to the transaction. In
those cases, the CCF assignment are based on the Early Amortization type (controlled
or uncontrolled), the Podlype andthe ratio of three month average excggrsead to

the trapping pointThen the applicationcomputes the Psblitigation EAD. This is
computed based on the Bank role and the Product typeafpiationcalculates the

EAD for the Investors and the Originators separately based on the calaugitien in

the Basel Il Accord.

1 Sec CRM Process:Mitigant Eligibility, Mitigant Risk Weight, Haircut Assignment and Allocation of
Mitigants to Exposures are handled in Sec CRMmdzess.

0

Mitigant Eligibility: The applicationidentifies the eligible mitignts based on the
criteria as mentioned by the Basel Accdtddentifies the following mitigants in the
case of securitized exposurésCollateral, Guarantees and Credit Derivatives. The
applicationis capable of using the Simple Approach as well asGbmprehensive
Approach for the mitigants which are part of the collateral. This is similar to the
mitigant eligibility of the norsecuritization process.

The applicationprocesses the multiple assessments of ratings for the mitigants also.
This is requird since some of the mitigant eligibility criteria are based on the ratings

6Sec
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and risk weight of the mitigantsThe application identifies the eligibility of the
financial collateral separately for the simple approach and the comprehensive
approach. The eligility of the collateral mitigants are based on the party type of the
mitigant, mitigant type, the credit rating assigned to the mitigant or the party (as
applicable) and whether the collateral is classified as a senior or not. In the case of
equity, the 8gibility is based on the main index equity and the equity trading status. In
the case of Mutual funds, the eligibility is based on the eligible mutual fund indicator.

The applicationidentifies the eligibility of the guarantees and credit derivativegda

on the party type of the mitigant and the credit rating assigned to the issuer of the
mitigant. In the case of Nth to default Credit Derivatives, tggplication further
identifies the eligible credit derivative, based on the number of defaults in the
exposures and the defaulted position covered by the mitigant. appécation
identifies the number of defaults in the tranches based on the attachment point of the
tranche to which the exposure belongs, the initial pool exposure amount and the
cumulativeexposure amount. Théhcomputes the number of tranches in default and
compares that with the defaulted position covered by the mitigant.

Based on the criteria of eligibility mentioned in the Basel Accord,aelication
identifies whether the mitigans eligible or not, and if eligible, thapplicationalso
makes the least risk weighted exposure as the eligible mapping, for the least eligible
nth to default mitigant for the exposuitalso identifies the eligibility of the mitigants
based on the compison of the risk weight of the exposures and the mitigants. If the
mitigants risk weight is lesser than that of the exposures, then the mitigants become
eligible. Else thapplicationmakes them ineligible.

o Mitigant Risk Weight:The applicationcalculates the mitigant risk weight similar to
the exposure risk weight of nesecuritized exposures. This is based on the Issuer type
and the credit rating which includes the unrated issasrsvell The application
performs the multiplassessmenter the mitigants, similar to the process followed in
the case of nosecuritized exposures, and arrives at a single rating for the mitigant.
Then, theapplicationassigns the final risk weight to the mitigaht.caseof financial
collateral mitigants like e, and gold zero risk weigtgtassigned.

0 Haircut AssignmentThe applicationassigns the various haircuts, as applicable to the
Mitigants. In case of collateral following simple approach for recognition, #rer@o
haircuts assigned to the Mitigant. ase of collateral followingcomprehensive
approach, theapplicationis flexible to use supervisory haircytand scale up if
required based on the minimum holding perioc
haircuts. Theapplicationapplies thevolatility haircut, forex haircut and the maturity
mismatch haircut to the mitigants as appropriate. This is as per the Basel Accord
regulations.Only eligible mitigantsare considered for haircut assignment and for
further processing. The eligible mitigaritsws from mitigants table to sub exposures
table.

o Allocation of Mitigants to Exposuresthe applicationcomputes the mitigant value
post all haircuts. Therit uses the pooling and optimizer logic to allocate the exposures
to the mitigants. This is slightly diffent from the optimizer logicfaon-securitization
exposures athe securitized exposures have the seniority in the cashflow and always
the senior most exposure gets the maximum protection by the mitigdetssenior
most exposure (or tranche) is denotéth seniority 1 and the second senior exposure
is denoted with seniority 2 and so dn.the case of securitization exposures, always
the mitigantsis given preference to the senior most exposure and then to the other
exposures based on the seniority. Tlkeer parameters which are considered in the
allocation logic are the risk weight and the mitigant value post haircut.

The applicationuses the linear programming logic to allocate the mitigants to the
exposures. The pooling logic in securitization isneaas of that nesecuritization.
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The optimizer logic for Securitization is slightly different and the difference is
explained below:

Based on the seniority of the exposures, risk weight of the exposures and the mitigant
and the mitigant value, the rankder in which the mitigantare allocated to the
exposures is arrivedt The order of allocation can be changed by editing the database
function. You canchoose the allocation rank measure in the optimizer definition
screen while defining the optimizer liog

ORACLE ' BASELI

2o b B
(B Portfolio Definition . 0 -
‘% Run Definiiion i . )
5 EAING UBJEGIve runcuun & v o
i R“" Execution puallable Hierarchies Selacted Hierarchiss
[ Atribuiion Analysis
Poaling
*.= Oplimizer L
. i i v
Objective Function Cueficient SEARGH
Operation Type @ Minimize ) Maximize
| [ Constraints | [ Integer Identifier | Gutput |
i
Mo [Consiraint Name lEdit Delete |
No Constraints Available
X Variable Bounds No Bounds defined
Allocation base on rank
Measure for Ranking | SEARCH

The emaining steps focreating optimizer definitions are sametlagse mentioned in
non-securitization proces3he optimizer works on the minimization constraint logic.

Single Mitigant mapped to Single or Multiple Exposures

If there are one omore than one exposwenapped to a single mitigant, the
mitigantis allocated to the exposure with the highest seniority

If there are more than one exposw&ith the same highest seniority, then the
mitigantis allocated to the exposure which yields tighest mitigant value post
haircut

Single Exposure mapped to Single or Multiple Mitigants

If there are one or more than one mitigamapped to a single exposure, the
least risk weighted mitigant will be allocated to the exposure

If there are more than enmitigans with the same least risk weight, then the
mitigant which has the highest mitigant value post haivdglitbe allocated to
the exposure

Multiple Exposures mapped to Multiple Mitigants

This are treated as cases of single mitigant mapped to singlenultiple
exposures for the identification of the mitigant which has to be assigned to the
exposuresThen, the treatment pertaining to single exposure mapped to multiple
mitigants have to be followed to yield the creaisk weighted exposure amount.

Using the above logic, thapplicationcalculates the factor of exposure covered by
the mitigant and the factor of the exposure uncovered (without any protection).

Sec Post CRM RWA Computation: The applicationcomputes the covered amount and the uncovered
amount for the exposures. The covered amount is computed by multiplying the covered factor with the
exposure amount, and to this covered amdhetapplicationassigns the mitigant risk weight. The product of

the covered amount and the mitigant risk weighhe covered RWA. The uncovered amount is computed by
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multiplying the uncovered factor (which isilsum of all covered factors for that exposure) with the exposure
amount. This uncovered amousimultiplied by the exposure risk weight to get the wered RWA. The sum
of the covered RWA and the uncovered R\igAhe Post CRM RWA of the Exposure.

Post-CRM RWA = Covered Amount * Risk Weight of the Mitigant
+ Uncovered Amount * Risk Weight of the Exposure

This logic is handled in Sec PEBRM RWA computation sub process.

All the below sub process and tasks are handled in the "SHZ Processi Sec ReclassificationMitigant
Reclassification, Sec STIPreCRM Computation, Risk Weight Assignment, fBBM RWA Computation,
Mitigant Eligibility, Mitigant Risk Weight, Haircut Assignment, Allocation of Mitigants to Exposures and Post
CRM RWA Computation

Key Data Elements

A few key data elements for Securitization computation is as follows. For a complete list of tables and columns refer
to the Download Specifications document.

Securitization Exposure¢Standardized Approach)

1 The Key attributes required e case of an Investor or Third Party whasloot provide the complete
pool and tranche details are as follows: Credit Enhancement Level, Pool Exposure Amount, Sec Second
Loss Position of the Bnche, Granularity of the Podlargest Exposure of the Podbeniority of the
Tranche, Sec Trading Book Approach.

Mitigant Eligibility (Standardized Approach)
1  Eligible Mutual Fund Indicator, Main Index Equity Indicator, Equity Traded Indicator
Miscellaneous

1  All tranche informatiorregardles®f whether Bank has fposure or not required for inferring the
ratings, credit enhancement level computation, eligibility of nth to default credit derivative mitigant

Mitigant Value to be assigned at an Exposure level (not to the tranche)

Mitigant Pool Id in the Exposure Mgant Mapping table for nth to default mitigaiit®equired for
eligibility of nth to default credit derivative mitigant

1  Attachment point of tranches based on original balaiicBequired for eligibility of nth to default
credit derivative mitigant

Market Risk

Overview

Basel Committee introduced Market Risk capital charge calculation in 1996 as an Amendment to the earlier
Basel accord looking at the risk born by a financial institution having exposures in the trading book. BIS
definesMarket riskas fithe risk of losses in on and efffalancesheet positions arisingdm movements in

mar ket p the gsktbabarises out ofithe adverse movements of the market factors

Basel outlays two basic approaches for calculating the capital charge for Market risk
1  Standardized Approach
1 Internal Model Method Approach
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Standardized Approach

In standardized approach (STD Approach) the market risk capital charge need to be calculated for the
following instrument types

1 Interest Rate related instruments (IR Instruments)
1  Equity Position Risk

1  Foreign Exchange risk
1  Commodities

1  Options

Pre-requisite for MR processing

Staging Data Population— Market Risk

Execution of the RurStaging Data Population- Market Risk - BIS Standardized Approach is usually

a onetime activity. This should be executed once before actual Market Risk Run is executed. This Run is
expected to execute in following circumstances. The following tasks are performed when the Run is
executed.

1 IRC Data
1  Market prices of thenstruments
T Bank positions

This Run populates the instrumdeavel data i.e. required biyhe actualRun for further processing. The

instrument level data such as number of units of the instruments on that particular MIS date is downloaded

in bank instrumenposition table. This data will be moved to fact table for further processing. The OTC
instrument price is expected as a download. For@dhC i nstruments the data for
captured in Market Instrument Contract table. This data is funttoeed to fact table. For IR instruments

the interest rate required is captured in IRC Rate Hist table. This data is moved to fact table. This data is
required for term structure i.e. used in Modified Duration and Greeks parameter calculation.

"

Oracle Financial Software Services Confidential-Restricted 170



User Guide: Oracle Financial Services Basel Regulatory Capital Basic Release 6.0.0.0.0

Process Flow

I Capital Consolidation I
I Ratir‘lg‘P'rDcess I
I Market Risk Process I
I Position C‘c:nversion I

W3

I Risk Parameters Assignment I

_l Capital Charge for Interest Rate Instrument I

—l Capital Charge for Equity I
| Capital Charge for FOREX —
I Capital Charge for Commodities |—
I Capital Charge for Options I
;I Summary Data Population I:

1  Capital Consolidation: For a reporting bank the level at which the consolidasalone is identified
by theapplication You can choose solo or consolidation level for each entity in the rule present in the
capital consolidation processhis particlar process handles entity level detailfie entity data is
captured in Legal Entity Details table. All the child entities underlying a parent will be considered for
RWA consolidation. When consolidation is the level selected for a reporting bank,héldchntity
data is consolidated with the parent entity gty shareholding percent multiplication.

1  Rating Process:Rating data is expected for all instruments which $ear interest rate riskThe
rating data is reclassified into Basel equivaleahdard rating and the standard ratingassidered
for assigning specific risk charge for each interest rate instrument. In case there exists multigle rating
for the same issughe application does a multiple assessment check as per the multiple asgessm
logic detailed in the Basel Il guidelines.

1 Market Risk Process: Market Risk Processincludes position conversion and capital charge
calculation for each instrument type as detailed below

A Position Conversion: Position conversion is done before capitalamge calculation under
market risk. In Position Conversionifférent instrumentsare broken into long and short
positions and carried forward for specific and general risk charge calculAtloderivative
instruments undergo position conversion so that the instruménbken down into simplified
positionsfor further processg. For positions in equities, commodities, gold, currencies, etc.,
only one leg is exposed to interest rate and other leg is expmsled respective asset (equity,
forex, etc.) as the case may be. The following information is required for position conversion:
Long/Shortposition Value of Notional Position, and Coupon RatelMaturity.

A Methodology for Position Conversion While calculating interest rate riskeach instrument is
converted into multiple positions. The notional value of each position is derived based on the
below methodology:

o Notional positions in actual debt securitisyalued as the nominal amount underlying
thecontract at the current market price of the debt security; and

o Positions in zerepecificrisk securitiess valued using one of tHeelow twomethods
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o A firm must use one of the following two methods itsrposition in zerespecificrisk
securities arisig from above

0 The present value approach, under which the gpeaificrisk security is
assigned a value equal to the present value of all the future cash flows that
it represents; or

0 The alternative approach, under which the zspecificrisk secury is
assigned a value equal to

The market value of the underlying notional equity position in the
case of an equity derivative;

The notional principal amount in the case of an interest rate or
foreign currency swap; or

The notional amount in the case of aler financial instrument

o In case of options, the deltareighted values go into the general risk charge
calculation. Delta is computed by trapplication based on the instrument type,
coupon, residual maturity, strike price, spread, option premium value, etc

A Instrument Coverage

0 Interest Rate Derivatives
o Bond Forward
o Forward Rate Agreement
o Bond Future
o Future on a Basket/Index of bonds
o0 Interest Rate Futures
0 Receiver Swap (without deferred start)
o Payer Swap (without deferred start)
o Basis Swap (without deferred start)
o Forward Basis Swap
o Forward Receiver Swap
o Forward Payer Swap
o Dual Currency Bond

o Equity Derivatives
o Equity Forward
o Equity Future
o Equity Swap

0 Currency Derivatives
o Currency Forward
o Currency Future
o Currency Swap

o Commodity Derivatives
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(0]

(0]

(0]

(0]

Commodity Forward
Commodity Future
Commodity Swap
Gold Forward

o Credit Derivatives

(0]

(0]

(0]

(0]

Credit Default Swap
Total Rate of Return Swap
Cash Funded Credit Linked Notes

Firstand Secondo-Default Basket Credit Derivatives

0 Options / Structured Products

(0]

(0]

(0]

(0]

(0]

Option on Equity

Option on Currency

Option on Commodity

Option on Currency Future
Option on Currency Forward
Currency Swaption

Option on a bond

Option on a bond future

Option ona Forward Rate Agreement
Option on an Interest Rate Future
Caps

Floors

Collars

Swaptions

Bonds with Embedded Swaptions
Callable Bonds

Putable Bonds

Floating Rate Notes with Caps
Floating Rate Notes with Floors
Reverse Floaters

Leveraged Floaters

Theprocess flow of Position Conversion is as follows:
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Position Conversion

¥

Position Conversion Data Population

¥

Instrument Type Reclassification

¥

Position Conversion Parameter Assignment

¥

MNotional Value Calculation

A Data Population The applicatiortakes the contract details from instrument table and breaks
each contract into multiple positions into market risk exposures tahk.gplication splits
instruments which are derivatives in nature into multiple positions based on the instrument
position mapping available in the mapping table. For example: A bank having a plain long
position in a derivative instrumeig split into one long and orghort positionSo for each long
position and nature of contract tyghe applicationcreates required number of positions in the
processing table. The download information used for position conveisicontract details,
instrument type, contract positi, position mappingand so onCertain exotic instrumestare
split into more than two positions. For exampieong position in a reverse floater is converted
into the following positions

0 A long position in two straight bonds (i.e. double the notiarabunt and half the
fixed interest rate);

o A short position in a floating rate bond (i.e. a position in floating rate bond with
notional amount and floating reference rate);

0 Along position in a cap (which is further broken down into its underlying positas
already explained earlier).

NOTE:Rever se Fl oater: As -ratenotéinwhelstheoupomdsesa A fl oati ng
whenthe underlying reference rate falls. The floating rate resets with each coupon
payment and may have a cap and/or flooro

A Instrument Type Reclassification The applicationreclassifies all bank instruments into
standard instrument type based on contract type, contract position, market risk pasdiao,
on. A fixed bond forward with a long position in the contracteclassifi@ into fixed rate bond
for the long leg and zero risk security for the short leg created by position convarsen.
reclassificationsre then usefbr notional value calculation

A Position Conversion Parameter AssignmentAfter doing position conversiothat is,breaking
each instrument into long and short g applicationdoes instrument parameter assignments
for each position leg created under position conversion logic. For each leg, relevant information
like: coupon rate, coupon frequency, maturgirike price for options, option premium value,
etc. are updated from parent informatidihis information are used in identifying instrument to
be grouped under maturity ladder based on coupon rate (less than or greater than equal to 3%),
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duration calculaon for duration ladder approach, calculationGreeksfor option chargeand
so on.

A Notional Value Calculation: Notional value of each leg created by position conversion for each
instrument is calculated based on the contract characteristics (maidest number of units).
For options it is the delta weighted position which is carried forward for market risk charge
calculation. After Notional Value calculatiorthe applicatiorassigns risk weights to the position
converted IRinstruments. The risk vights are stored in Specific Risk Mapping table. These
risk weights are stored against time baBdselrating and category skeys. The categories are
Qualifying and sovereign and the ratings are picked from star@iselRating table There is
some deperghcy on different instrument types like the exotic options may further result into
normal option after position conversion, so the position conversion should happen always as per
following order of instrument types:

o Exotic Options

o Options.

0 Basket Futures

o Swaps

o Forwards Futures
o Credit Derivatives

After position conversion of Basket Futures instrument types, we do position offsetting on
different position of same kind of instrument types and reach at post offset exposure amount.

Example of a Forward Rate Agreement (FRA) Position Conversion

A purchased FRA may be depicted via two notional -oengpon positions: one short position
(liability) up to the maturity of the underlying credit transaction and one long position (claim) up
to the settlement of the FRAuppose a firm purchases 3 x 6 month FRA, principal: 1000;
interest rate 6%The above position is broken down into two opposite zero colyoom
positions as given below:

First Position:

Position : Long

Value of Notional Position PV {1000/ ((1+5%)"0.25) = 987.87}
Maturity : 3 months

Coupon : Zero (Coupon of less than 3%)

Second Position:

Position : Short

Value of Notional Position PV {1000/ ((1+5%) ~0.5) = 975.90}
Maturity : 6 months

Coupon : Zero (Coupon of less than 3%)

A sold FRA wil have positions exactly opposite to the one given in the example above i.e. the
long position will become shoend vice-versa with the value, maturignd coupon remaining
the same.
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It may be noted that the actual discount rates for discounting tlmalotalues of the two legs

in the above example will be the interest rates pertaining to the respective mataitiess3

months (long leg) and 6 months (short leg). For simplification purposes, an assumed rate of 5%
has been taken in the above ex&mpor the above examplapplicationsteps are detailed
below

First the FRA as contract is captured in the contract record details table with banks position in
the contract in the position tabl€he gplicationalso capturgthe position mapping table for

the above instrument type which will be used for position conversion under data population
block as detailed above. For the above FRA example, two positions will be created one long
position with a maturity of 3 months andshort position for the life of the contract i.e. with a
maturity of 6 months.

Second, both the position legs are reclassified into zero specific risk security.

Third, the various contract parameters are assigned pgileeationto both the legs. Examgl
Coupon Rate, Maturity,

Fourth, the Notional Value of both the legs is calculated as per the logic stated in the example.

1 Interest Rate risk Related Risk Charge The total risk charge for Interest Rate (IR) instruments are
comprised ofspecific risk chage (Specific to the Issuer and Instrument) &@wheralRisk Charge
(Market related risk vested in the instrumeRtocess flow diagram for Interest Rate Risk

Calculation of Capital Charge Interest Rate
Instruments

¥

| Position Offsetting |

I
¥ i

| Specific Risk Charge | | General RiskCharge |

A 4 Y h 4
| Category Assignment | | Residual Maturity Ladder | | Duration Ladder

| Notional Value Calculation | | Horizontal/ Vertical Disallowance

_)l Summary Output |

p>

Position Offsetting

Specific Risk Charge Specific Risk charge is calculated based on Caiegand Investment
grade. Thegpplication first identifies the categories based on the conditions laid by the accord.
Once the category is identified the specific charge weight gets assigned based on dasgbry,
equivalent rating and residual maturity.

A Category Assignment The aplication identifies the categories based on issuer of the
instruments as Sovereign, Corporate, Bamtg] so onTo identify qualifying category the
application does a count of number of Basel equivalent issuer ratings présergach
instrument. If the count is two or more it is a qualifying category otherwise it is an others
category.For multiple Basel equivalent issuers rating availathie applicationdoes a multiple
assessment and figures out the final rating on whieh gpecific risk charge needo be
assigned. Multiple Assessments logic is based on BRaeh 96, 97 and 98 of revised
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framework on capital adequacy published on June 20@8etting of position for specific risk
charge is done only in cases whpositions are identical and related to the same issuer

A General RiskCharge: General Risk charge is calculated for eadkrest rate risk exposure for
a reporting bankGeneral Rislcharge is calculated based on two methods

0 Residual Maturity Ladder Appezh
0 Modified Duration Ladder Approach

Under both the methodthe applicationcreatestime bands and based on residual maturity or
duration places each instrument in the respective time bands for offsetting. The matched and
unmatched position across time bands and a¢hoeszones attracts general risk charge as per
the definition stated in Basel Il gutines for market risk.

0 Residual Maturity Ldder ApproachUnder Residual Maturity ladder the general risk
charge is calculated for each currency. For multiple currencies the horizontal and
vertical disallowance calculation is done by creating separate residual maturity ladder
for each currency unds the interest rate risk exposures are insignificant for the
reporting bank. In case of insignificant exposures in multiple currereipssures are
grouped into a single residual maturity ladder for general risk charge calculation.

Under residual matity method the applicationfirst creates around 15 residual
maturity time bands. The time bands definitions are given in the Basel Il guidelines
based on coupon being less than 3% or equal to and greater than 3%. All the 15 time
bands are grouped to 3 zenfr horizontal disallowance as per the zone definition
given in Basel Il Market Risk guidelines

The entire end to end processing of general risk charge calculation is done in a
separate table meant only for it and can be pulled out and analyzed fiorm of
reports. All the processing steps and related data are stored in the table starting from
time bands assignment, zone identificatitimereafter the matched and unmatched
position following horizontal and vertical disallowance and net open posijicath
currency.

o Modified Duration Ladder Approactunder Modified Duration Ladder approadhe
application creates duration ladder based on modified duration calculated for each
instrument. Similgrto residual maturity ladder the general risk chargesumnaodified
duration ladder is also calculated for each currency and insignificant positions across
multiple currencies are put into a single modified duration ladder for horizontal and
vertical disallowance calculation.

The duration ladder time band cregtin theapplicationis based on the definition
given by Basel Il guidelines on market risk. Like residual maturity, for duration based
ladderapproachthe applicationcreates three time zones for each modified duration
time band.

All the processing attributes used under modified duration ladder approached is stored
in a separatéable starting from modified duration, assumed rate change applied, time
band assigned and zonal horizontal and vertical disallowance output by eachycurren

A Horizontal/Vertical Disallowance: The aplication does horizontal owertical disallowance
first netting opposite position within each time band and then across time bands for the carry
over position In Maturity ladder approach, each instrument positwithin the time band is
weighted with the general risk weight and summed as aggregate long and aggregate short
position for each time band. The post offset amount for each long and short position is
multiplied by its modified duration antthe assumed tte change to get the post offset weighted
long and weighted short position under duration ladder apprédaehpplicationdoes a vertical
disallowance by fisetting the weighted long and short positioneach timeband, resulting in a
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single short or log position for each bandnd carrying over the open position for offsetting
across time bands and then across three zones.

The residual neportionin each zonare thencarried over and offset against oppogitetions
in other zones

The net open portits left after matching non adjacent zones are carried over as net positions.

The capital charge is applied at each state for the matched and unmatched position as per the
capital charge stated in Baskeguidelines for market risk.

A Summary Output: For reprting purposs, theapplicationmoves data from arket riskcapital
table tomarketrisk reporting table.

At the end Risk Weight Asset is calculated in Market Risk summary table by multiplying
capital charge with 12.5heinterestrisk charge gets repd out of market risk summary table
underinterest Riskcharge reporting lineSpecific and general risk charge for interest rate is also
reported separately from the summary table.

1  Equity Risk Charge: The gplicationcalculatesequity capital charge asummation of Specific Risk
charge and General Risk chargbe process flow for calculation of Equity Risk Charge is as follows:

Equity Capital Charge
Position Offsetting
Specific Risk Charge General RiskCharge
—— Summary Cutput D ——

A Position Offset Long and short position in the same equity instrument are offset for the
matched position and net open piositis carried forward as net long or net short position for
specific and general risk charge calculation.

A Specific risk charge The aplication assigns specific risk charge as 8% on gross equity
positions. For an index equity which is well diversified% specific risk charge is applielth
case of equity derivativéhe applicationtakes into account either any future related arbitrage or
deliberate arbitrage strategy created on eqlitgase equity arbitrage created out of futures,
the applicationtakes the arbitrage information as a mapping in equity arbitrage mapping table
where any opposite future derivative created as hedge for the underlying equity exposures is
expected.The aplication applies a 2% specific charge on lower of opposite indesitipn
created or equity underlying.

In case of deliberate arbitrage position in equity, 90% or more of matched position between
index and equity gets a 4% capital charge. For the slippage of 10% or less, equity weightage in
the basket is calculated aarpicular equity position amount out of total equity amount and then
compared with equity weight age as part of index for value less than equal to 10%. The 10%
value is identified as a slippage and an amount lower of equity or index is carried forwatd as n
open long or open short position and a 8% specific risk charge is applied.
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In case of depository receipts with opposite position in underlying identical equities, the
mapping is expected in a depository receipts and issue mapping table where thtorgeposi
receipts are mapped against the underlying equity with a conversion factor to take care of the
conversion amount for offsettinghe matched opposite position in underlying equity are offset
and the net open position are carried forward for an egpigific and general risk charge.

A Generalrisk charge: The aplicationapplies 8% general risk charge for equity instrument.type

A Summary Output: The Equity risk charge gets reported out of market risk summary table
under equity charge reporting lineSpecific and general risk for equity is also reported
separately from the summary table.

1  Forex Risk Charge The pocesslow for Forex capital charge as follows:

Calculation of Capital for Forex Position

¥

Forex Data Population

¥

Calculation of Net Open Position

¥

Forex Capital Charge

¥

Summary Output

A Forex Data population All foreign exchange exposure data is expected at a net levesdiy
currency in a separate table meant only for forex exposures data. Forward currency position,
asset, liability, accrued interest, profit and loss, structural position, etc in different currencies are
captured separately in the forex exposure table.

A Calculation Net Open Position The net open position is the maximum value of the net long
and net short position across all currency exposures plus the value of gold.

A Forex Capital charge The aplication applies the short hand method for forex risk charge
calculation by treating all the currencies to be same and applying 8% risk charge on net open
position.

A Summary Output: Theforexrisk charge gets reported out of market risk summary table under
forex charge reporting line.

1 Commodity Risk Charge The procss flow is as follows:
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A

| Calculation of Capital for Commedities |

v

| Commodity Data Population |

v

| Calculation of Net Open Position |

v

A 4 A 4

Simplified Approach | | Maturity Ladder Approach

| Summary Output |

Commodity Data Population Commodity datais captured at an exposure level with
commodity identifier as information. Commodity identifier is referred from the list of
commoditiesavailable in the dimension table meant only for commaodities

Position Offset Application does aposition offset for commodities based on common
commodity group identifier. The net long and short position is carried forward for commodity
risk charge apptation. In case of any derivative position taken on commodity, the capital
charge is calculated based on position conversion to capture both option or interest rate risk
charge if existing and a capital charge for the commodity

Simplified Approach: In ca® of simple approachgpplicationmoves date from market risk
exposure table to market risk commodity capital tabheSimplified approach application
calculates 15% capital charge on the net open long or open short position plus an additional 3%
capitalcharge on gross position (long plus short) for each commodity group.

Maturity Ladder Approach : In maturity ladder approactipplication creates 7 maturity
ladders aperthe definition given in Basel Il guidelines for Market Risk. The offsetting is done
within each time band and for the matched position 1.5% capital charge is applied and the net
open position of each time band is carried forward and a capital charge of .06% is applied to all
the carried forward amounts. For the final net open positiongifsstt across the time bands a
capital charge of 15% is applied

Summary Output: The commodity risk charge gets reported out of market risk summary table
undercommaodity charge reporting line.

1  Options Risk Charge

| Calculation of Capital for Commodities |

N

! | |

Simplified Approach | | Delta Plus Approach | | Scenario Matrix Approach

A

¥y

| Greeks Calculation |

¥

| Underlying Capital Charge |

¥

| Sensitivity Charge Calculaticn

¥

| Summary Output |

Simplified Approach: In simplified approach for option type being long cash and long put or
short cash and long calipplicationcalculates in the money values for the option. In case of in
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the money option the value is calculated as the number of units multiplied by the diffefence
underlying forward price and strike price if the residual maturity of the option is greater than 6
months. In case of the residual maturity of the option contract being less than or equal to 6
months the in the money value is calculasasdnumbenf units multiplied by the difference of
underlying current market price and strike price.

The capital charge is arrived as the difference between sum of general risk and specific risk on
the underlying value and in the money value of the op&on.long put o long callapplication

applies the capital charge as least of sum of general risk and specific risk on the underlying and
option premium value.

A Delta Plus Approach In delta plus approach theton taken on any underlying contract goes
for position convesion. The position conversion is detailed in the position conversion block.
The purpose of position conversion is to create multiple positions with delta weighted amounts
and send each position for respective capital charge calculation.

A Greeks Calculation: Application calculates Greeks for options based on the option contract
information. TheGreek calculation involves calculating implied volatility, delta, gamarad
vega. The information required for calculatiGgeeki s e x p | a iPosioth Canverienr i
Par amet er AEeah of thaBeektaltulated then participates in sensitivity charge
calculation.

A Underlying Capital Charge: For options contradin equities, commdities, gold, currencies,
etc. one leg goes into interest risk caldolatand the underlyingleg goes intothe respective
asset (i.e. equity, forexkpmmodity,etc.) charge calculation as the case may be.

A Sensitivity Charge Calculation For options, total charge includes underlying capital; charge
plus sensitivity risk ch@ge. Sensitivity risk charge includes deltskfigamma risk, and vega risk
charge. The formula used against each of the sensitivity charge is as per Basel Il guidelines on
Market risk.

A Summary Output: The capital charge for option is reported fraammay table where
reporting line is options where as the underlying risk charge gets reported under the respective
reporting line.

A Scenario Matrix Approach: Currently the application does not cater to scenario matrix
approach for option contracts

Key Data Elements

A few key data elements are listed in this section. For a complete list of tables and columns to be populated
Download Specification document.

For Staging Data Populatidhe key data elements involved are as follows:
1 Interest Rate Historical Datinterest Rate information for IR instrument is stored here.
1  BankPositions Price of Instrument and No of Units for OTC instruments are stored here.
1  Market Instrument ContracPrice of NorOTC instrumentss stored here.

For Market Risk Processing theykdata elements involved are as follows:

1 Instrument contractnstrument Type, Counter party type, currency code, coupon rate, effective date,
maturity date, strike price, coupon rate, coupon frequency are stored here.

1  Forex Exposures Exposure amount, ast amount, asset accrued interest, asset accrued profit are
stored here.
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1 Instrument PositiorMapping This table is seeded data where instrument type, its position like
0SHORTGO6 or OLONGO6 ,its position conversiison code
required in case of position conversion of instruments.

Internal Model Method

Overview

As per internal models approach for VaR calculation Banks has to provide for capital requirement which is
higher of

1  Previous Day VaR

1  Average of previous 60 days Vatultiplied by a factor
Bank also needs to calculate stress VaR modeling movement of risk factor due to extreme scenarios. Total
Capital requirement is a summation of normal VaR plus stress VaR.

Process Flow

Data Population

v

IMM VaR Adjustment

v

Back Testing

v

RiskWeighted Assets

¥

Summary Output Population

1  Data Population: First theapplication populates VaR data from stage market riaR dfatato fact
market risk VaR datalhe applicatiorexpects VaR, stress VaR, Hypothetical and Actual Profit and
Loss data as input from bank at a portfolio level.

1 IMM VaR Adjustment: The applicationtakes the maximum of previous day VaR and 60 day
average VaR which comes input and apply a factor of 3 to arrive at a final VaR number. Similar
approach is followed for stress VaR and then normal VaR and stress VaR are added up for final
capital requiremarunder market risk IMA.

1  Back Testing: The applicatiordoes a back testing of VaR number by comparing the total VaR with
hypothetical an actual profit and loss. In case the VaR breaches the hypothetical an actual profit and
loss solution updates each brieas an exception.

Risk Weighted AssetsVaR number is changed to RWA by multiplying an inverse of.12.5

Summary Output Population: The reporting of VaR numbers happens out of fact market risk
summaryunder respective reporting line item.
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Operational Risk

Overview

OperationalRisk (OR) is an adverse outcome resulting from internal events or external events. Adverse
impact due to internal events can arise from inadequate or failed internal processes,opesysiems.
External losses can occur due to thef information or hacking of system$he Basel Il accordhas
prescribed three methods foalculating OR capital charges and banks can use any of these methods to
calculate capital charge:

1  Basic Indicator Approach
1  Standardized Approach
1  Alternative Standrdized Approach

NOTE: While executing Solo Run for computing Operational Risk the parent entity data is processed.
However, for a Consolidation Run the Parent entity as well as the subsidiary data is processed.

Basic Indicator Approach

To calculate the &pital Charge undethe Basic Indicator Approach (BlAjhe anual grossincome for
each of the past three years émtandardine of businesds multiplied bya fixed percentage of 15%hen
the averagés consideredo calculate theapital charge If the annualgrossincome is negative or zeio
any of the past three yearnhen thevalue from thenumerator is excluded therelsgducing the base
denominator by the same count.

The Capital Charge formula is as follows:
Kaw=[D (G, ,xa)]/n

Standardized Approach

In this approach, banking activities are divided into eifjheés of businessThe Grossncome for eackine
of businesds multiplied by the beta factor whidk pre-definedin the Basel Il Accord. #ery year the
gross income of thetandardline of businesds mutiplied by respective beta factof.he total capital
charge is calculated as the thygzar average of the sum of the regulatory capital charges acrodieach
of busines®veryyear.The total Capital Charge is calculated as follows:

Krsa = {Zyﬂm_g max[Z(le *Pig), U:I};"l:S

Where
K+tsa = the Capital Charge under the Standardized Approach

Gl g=annual gross income in a given year (as defined in the Basic Indicator Approach) for each
of the eight lines of business.

b;.s= afixed percentage, set by the committee, relating the level dfedoeapital to the level
of the gross income for each of the eight lines of business.

Alternative Standardized Approach

This approach is an extension of thanslardizedapproach In this approach for two lines of business:

Retail Banking and Commercialdhking the Loan and Advance amount is udgdther tharAnnual gross

Incom@ which is multiplied by the fixed f acitbhe Aimo and
Standardized Approach remains the same for Retail and Commercial Banking. The doesmarit or fimo i s
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equal to 0.035The capital chargdor Retail and Commercial Banking uses the Loan and Advance Amount
and forall the others the calculation of capital charge isshme asn the Standardized Approach. The
total capital charge is calculated the thregear average othe sum of the regulatorgapital charges
across each lines of business every year.

Process Flow

Prerequisite

Before calculating thecapital charge for Operational Riskhe following should be computed as a
prerequisite:

In the processesOPS_RISK_STD_APPROACH OPS_RISK_BASIC_IND_APPROACH, and
OPS_RISK_ALTERNATE_STD_APPROACH the task defined as OR_Capital_Std_App,
Opr_Risk_Capital_Charge, andOR_Capital_Std_Apprespectively should mentiothe number of year
(in the pastpsa parametefor capital calculation.

For example if the previous3 yearsare consideredthen assign 3 aa parameter againshé task
OR_Capital_Std_App. Therefore, in the future if the previous 4 years have to be considered then change
that particlar parameter only.

After defining the parameter the procedure to compute Operational Risk is as follows:

Operational Risk Data Population

)

Internal to Standard LOB reclassification

)

Annual Gross Income Calculation

)

Capital Charge Calculation

)

Risk Weight Asset Calculation

)

Operational Risk Summary Data Population

1  Operational Risk Data Population: The input data for each of the financial geenapped along with
the Internal Line of business are populatechanpprocessing table.

i Internal LOB to Standard LOB Reclassification: Theinternal line of business are reclassified into
Baselstandardines of business.

1  Annual Gross Income Calculation:For each of the standard line of busindésseach financial year
the Annual Gross Income is calculated

1  Capital Charge Calculation: Capital Charge is calculated by multiplying thpha value or thedta
value (for Basic IndicatoApproachor Standardized Approach) withe annual incomef each year
across each standalide of business. Thethe average 08 yearsis considered {Ithe values of all
the 3 yearsare positivg. If the values of all the 3 yearsare not positive then exclude zero othe
negative value from both numerator arehdminator.

1 Risk-Weight Asset Calculation: The Capital Charggalue obtained ishen converted to equivalent
Risk-Weighted Asset value by multiplying with the factor 12.5
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1  Operational Risk Summary Data Population: The RWA amount is populated into OR sumynar
table along with the entity for which the OR RWA is calculated. The application converts all the
elements in Annual Gross Income and Loan and Advance amount reported in their respective national
currency to the reporting currency. While calculating Anr@eoss Income or Loan and Advance
amount for the subsidiary that are part of regulatory consolidation, the amount is limited to the share
holding percentage. Hence, a subsidiary which is part of regulatory consolidation and parent holding
in the subsidiar is say 45%, the amount limited to 45% is considered for gross calculation. Similarly,
if the holding is more that 50%, the entire amount is considered for gross calculation.

KeyData Elements

A few key data elements need to be noted wdaleulating theCapital Charge for OR for the consolidated
entity. To view the complete list of tables used for CCR computation refer tDdivmload Specification
document.

1  Entity details which are part of regulatory consolidation and parent entity share holding fercent
required.

1  Net Interest IncomeNet Provision AmountNet Non Interest Incoméperating ExpenseSecurity
Sale Gain or Loss from HTMnsurance Irregular Los$Security Sale Gain or Loss from ARSid
Insurance Irregular Gaifor each line of business and for each financial year is required.

4.1.2Capital Structure

Overview

Basel Il capital structure calculates the total capital of the Bank Holding Company. Theafutal
consiss of the following components:

1  Tier 1 Capital
1  Tier2 capital
9  Tier 3 Capital

Tier 1 Capital consistof core equity capital, etainedearnings, and disclosedreserve. Tier 2 capital
consiss of indisclosedeservestevaluationreserves (discounted by 55%gneralprovisions,hybrid debt
capital andsubodinateterm cebt. Tier 3 consists ofhort £rm subordinate debt covering market risk
instrument.

The total capital amount arrived for each tier of Capital is followed by deduction of Ggddw#ktment

in the subsidiary ermged in BFSI, Reciprocal Crodsdolding, and expectedloss greater than Total
Provisionamount.These line items are deducted 50% from Tier 1 capital and 50% from Tier 2 capital.
Securitization transaction and DTA are deducted from Tier 1 Capital.

Tier 2 capital is limited to 100%f Tierl capital whereas Tier 3 capital is limited to 250%Boh n k 6 s Ti er 1
capital. The total capital ratio must be no lower than 8%.

NOTE: While executing Solo & the parent entity data processed. Investment into the subsidiary data
undergoRWA calculationas per credit risk and market risk rule. Capital line item pertaining to
parent entityis only processedFor Consolidation approactihe Parent entity as well as the
subsidiary datds considered. All the GL line items are expected at $nlel for each entity. The
consolidated dates discarded

Assumption

The GL codes are expected to be unique across entities STTG_GL DATA and
DIM_CAPITAL_ACCT_HEAD .
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Process Flow

Lewvel Selection and Approach Selection Calculation

v

Gross Capital Calculation for T1, T2, and T3

e

Internal Transaction and Reciprocal Cross Holding
Transaction

e

Regulatory Adjustment to Tier 1 and Tier 2

—

Calculation of Net Capital

e

Total Capital Calculation

v

RWA Calculation for CR, MR, OR and Phase in
arrangement

v

Capital Ratio Calculation

1  Level Selection and Approach Selection CalculatianTo process theCapital for a Banking
Organization, the organization level at which the capital has to be cattalatalso whether to
executeSolo Run or ConsolidatiorRun must be definedIf Solo is selected, only for that particular
selected banking organization tbapital is calculated, and if Consolidatiorsedectedall the entities
thatfall underthe umbrella of the selected organizatispart of Capital calculationlhis is done in
taski @Capital Conslidation Level Selectiod i n CARITAlE €EGNSOLIDATION 6

Based on the shatelding percentage of the Parent Bank in the subsidiary, and the consolidation
approach to be followed (Consolidation Approach, Deduction Approach, and Deduction Approach)
for each of the entity, thBaselapproach is selected. For exalmypf the shareholding for an entity is

35% and part of consolidation process, the approach selected for this entityrasapconsolidation.

The above reclassification is done in tisé€Cap ConkBasel Approach Type Reclassification for an
Entityd i n [CARITAle EBNSOLIDATIOND

1  Gross Capital Calculation for T1, T2, andT3: The total gosscapital for each Tier of capitéthat is,
T1, T2, and T3 are calculated as per the definition of T1,,8r2l T3 by adding the relevant financial
instrument in each tier of Capitalhe above calculation is done in sub procéssCapital
Components Calculatiofs i n AR $TRUGH 6

1 Internal Transaction and Reciprocal Cross Holding Transaction: All inter-group and reciprocal
cross holding capital investmanaremarked as internal customer transaction and reciprocal cross
holding respectively. The marking is done by populating apatgpstandard account head surrogate
key for the exposures which qualifiesiaternaltransaction or reciprocal cross holding.

1  Regulatory Adjustment from Tier 1 and Tier 2: All the regulatoryadjustment line iters are
identified and 50% of the total amdua deducted from Tier 1 capital and 50% from Tier2 Cagital.
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order to handle this 580 deduction all the regulatory adjustmdinie items are moved to table
FCT_CALC_ACCT_HEAD where each of the regulatory adjustment line items are equally split into
2records, with one Capital Component group of
0 T 2 C O MAebabove processing is done in sub processesic Acct Head Populationand Std

Acct Head Populationin the process CAP_STRUCT

Calculation of Net Capital: Net Tier 1 Capital is calculated by deducting the Securitization
transaction, DTA and 50% of regulatory adjustinkne item. Similarly Net Tier 2 is calculated by
deducting 5@ of regulatory adjustment line item. If Net Tier 2gieater thamNet Tier 1 capital, than
Net Tier 2 is limited to Net Tier 1 capital.

Total Capital Calculation: Sum the total Net Tier &apital, Net Tier 2 capital and Net Tier 3capital
to obtain the Total Eligible Capital.

Risk Weighted Asset (RWA) Amount i Credit Risk, Market Risk and Operational Risk: The
RWA amount for Non Sagitization Searitization, Market Risk, and (perational Risk are
calculated by summing up the RWA amoisiteportedunderdifferent heading  &isk Weeighted
Asset amount for Standi#ized Portfoliosfor NonS e ¢ , iSec Std RWAO for
Ri sk RWAO f oan ®peftiomatRWRI S lor o@lRsk at i

Capital Ratio Calculation: T1 ratio and Capital Adequacy ratio are calculated using the Total RWA
amount and Net T1 Capital, and Total Capital amoliné above processinigdone in sub process
Capital Components Calculationsin theprocessCAP_STRUCT

Key Data Elements

A few key data element® tprocess theapital structure for the consolidated entitye as follows. For a
complete list of tables and columns toupelated refer to the Download Specifications document:

f
f

Entity details which are part of regulatory consolidation, and parent entity share holding percent.

The capital structure component for each tier of capital for all entities involve in regulatory
consdidation.

The General Ledger line items are captured as downloadtage General Ledger Data
(STG_GL_DATA).

one

Sec

po

I f and capital Line item |Iike O6MR RWA® or O60OR RWASG

line items are expected as download irStage Standdr Accounting Head
(STG_STANDARD_ACCT_HEAD.

The standard account head id of l'ine items |
computed byapplicationare expected to be mapped to Capital Account IdentifieO T HER S 6 .
that the applicaton populates these line items intd-act Standard Accounting Head
(FCT_STANDARD_ACCT_HEAD with initial value as 0. Later this value will be over written by
application

Information stored in FSI_CAPITAL_STANDARD_MAPPING is a mapping of GL capital linedte
with seeded data in DIM_STD_ACCT_HEAD. For jitisdictions thismapping needs to begaent

EE

FSI_Capital_Standal
d_Mapping_Basic.xls

4.1.3Capital Consolidation

Capital @nsolidation Level Selection:

i ke
So

o
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The reporting bank may be a part of a financial group that has multiple legal entities like parent or

child entities (subsidiaries) under its name. The entity for which processing is to happen has to be
selected byou. You also have 0 sel ectowb@t ber 6€@owsSol i dati ond exec
done.You can select these opti®asing the run execution screen, but if the execution is executed

using RRF execution then these options have to set.
Selectieopd oicessh 66CAPI TAL_ _CONSOLI DATI ON®S

CAPITAL_CONSOLIDATION is the first process to be added in all the runs defined through Run
Rule Framework except the ones for staging data population. Run Management screen selects this
process by default.

Run Rarameter@\ssignment:

Basel Accord mentions about different approaches for calculating RWA. Run management
framework in the product allows the reporting bank to define and execute a Run by selecting a
combination of different Basel Il approaches for RWAnpaitation.

Run parameter Assignment is also part of Capital Consolidation prdcése. r ul e &6 Run Def i nit
User Defined Run Param Assignmenté isrunsed to ass
executed throughRun Rule Framework. But if the executiois throughrun managementhe

parameters are populated based on the run defined in the run definition screen.

4.2 Basel lll

For the current OFS Baséasic approach 6.0.0.0.0 release Basel Ill related changes have been
incorporated for the BIS segments anly

4.2.1Changes in BIS Segment

The Capital Consolidation approach in the previous releases of the Basel Appheasia@mompliant with

Basel Il guidelines. With this release, this hmeen modified to be compliant with Basel Il guidels

issued by Basel Comméte. You also have the option of selecting amg of the Basel Il or Basel IlI
processes. As per the Basel lll guidelines, the following changes have been incorporated in the BIS
segment:

1  CreditRisk Mitigation procesfor nonsecuritized exposurgthereare no changes in the computation
of CreditRisk for securitized exposures)

1  Capital Structure

1  Capital Buffers

1 Leverage Ratio

1  Credit Valuation Adjustment

Credit Risk for Non Securitized Exposures

The applicatiorsupports the computation ofr€lit Risk RWAas per tk guidelines laid out in the Basel
Accord. Credit Risk RWA computation is broken down to Credit Risk for Non Securizxpdsuresand
Credit Risk forSecuritized Exposures For Credit Risk for Non Securitizeixposures, the application
follows Sandardized Approach.

Standardized Approach

All the credit risk exposures are identified by their product types, counterparty types and their

corresponding asset classes by dipplication A sample list of Product3ypes Party Types, Mitigant

Type, credi ratingsare predefined in the Basel Application. Howeverjstlist and naming convention

differs from one bank to anotheence, theapplication relassifis theban k 6s data i nto standard
per theBaselaccord. Thepplication reclassifies tHe a n grddact types and party types to Basel standard
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product and party type&ased orthese tandard Basel product and party tgpan asset class for each
exposures formed For equity exposureshe asset class is formed on the basis of equity ydd3asel
product type. Thapplicationdoes further data processibgsed onthesestandardeclassificationsIn the
current releasesomenew product typehave beeradded in the lisand the applicatios updatedto
reclassify thento new Basestandard product types

Some exposures may be hedged against credit risk through various mitigants like guarantors, collaterals,
credit derivatives, and so on. These provide certain mitigation to credit risk and should be considered while
computing CreditRisk RWA as per Basel norms. Hence, the application calculates bethitpyation
exposure amount and peasitigation exposure amount.

The Basel committee has revised Credit Risk Mitigation (CRM) guidelines to a large extent and the same
have been incorpated in the application. The changes at a macro level relate tedbgnition of the

eligible mitigants, applicable for both the Securitized as well as theSeonritized exposures. BCBfas

also revised the haircuts to be applied for the debt sexuis$ued by a securitization transaction which act

as collateralThe remaining processing f@RM remains thesameas per the previous releases of the Basel
application. Based on the asset class, the application calculates the pre CRM EAD for eaaie.ekbissu

value signifies the maximum loss that the bank may undergo in case of default on this exposure, prior to
considering any mitigation effects. Through CRM process, the bank takes into account the mitigation effect
and calculates the post mitigatiemposure at default amount. This signifies the maximum loss that the
bank may undergo in case of default on this exposure, after considering all the mitigation effects.

The application also computes pre mitigation risk weighted assets (Pre CRM RWA) anditpygion

risk weighted assets (Post CRM RWA) by multiplying the respective EAD by risk weight. The risk weight

in this case is arrived at by analyzing the credit rating of the exposures or mitigants as per the Basel
guidelines.Some credit risk exposes that fall under the category of internal transactions like holding own
subsidiaries shares or investment in its capital, reciprocal cross holding, and so on, are treated separately
under capital structure.

Oracle Financial Software Services Confidential-Restricted 189



User Guide: Oracle Financial Services Basel Regulatory Capital Basic Release 6.0.0.0.0

Rating Information Processing

7

Data Population

v

Currency Conversion

2

Reclassification

v

Pre CRM EAD Computation

7

Risk Weight Assignment

v

Pre CRM RWA Computation

Mitigant Eligibility

Mitigant Risk Weight

v

Mitigant Hair cut Assignment

v

Allocation of Mitigants to Exposures

v

Post CRM RWA Computation

The processing of only mitigants eligibility is differeint this current release whereas processing of all
other line items remains the same.

Mitigant Eligibility and Haircut Assignment
Overview

As per the Basel Il guidelines, BCBS recognizes the rteathange certain criteria in the eligibility of
mitigants due to the economic crisis of 2008. It has revised the criteria for recognition of the eligible
mitigants, applicable for both the Securitized as well as theSémuritized exposures. BCBS alswised

the haircuts to be applied for the debt securities issued by a securitization transaction which act as
collateral. These changes are an outcome of the financial crisis of 2008, because these transactions are very
much sensitive to the price chang€kis is applicable in the case of Standardized Approach.
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Process Flow

Rating Information Processing

v

Pre-CEM RWA Computation

¥

CRM Process

The process flow for the CRM is the same as what is existent in the application for Basel Il except for few
differences. The differences are in the Mitigant Eligibility and Migigant Haircut Assignment. The
Mitigant Eligibility depends on the original ratings in the case of Securitized exposures. Hence this has an
effect on the credit rating processing.

il

Rating Information Processing: All the rating information of the mitigds are populated from the
staging tables to the processing table$he mitigants rating information are captured in the
instrument rating detailsThe flag Y in theF_ORIG_CREDIT_RATING_IND indicates that the
rating is the original rating or the rating thife instrument at the time the protection was given and N
indicates hat the rating is the current rating.

This is handled in the CREDIT_RATING_PROCESSING process.

Also, multiple assessment is performed for the mitigants current rating as well as thal oaiing.
This is handled along with the multiple assessment of the exposures.

Pre-CRM RWA Computation: The application computes the Prf€RM RWA based on the
appoach selected standardized

CRM Process The Mitigant Eligibility, Mitigant Risk Weight, Haircut Assignment and Allocation of
Mitigants to Exposures are handled in CRM -pubcess.The mitigant eligibility and the haircut
assignment are the tasks which are different from the Basel Il tasks.

A Mitigant Eligibility: The applicationidentifies the eligible mitigants based on the criteria as
mentioned by the Basel Accord. Thpplicationidentifies the following mitiganis Collateral,
Guaranteesand Credit Derivatives. Thapplicationis capable of using the Simple Approach as
well asthe Comprehensive Approach for the mitigants which are part of the collateral. The
applicationidentifies the eligibility of the financial collateral separately for the simple approach
and the comprehensive approach. The eligibility of the collateral aniSgare based on the
party type of the mitigant, mitigant type, the credit rating assigned to the mitigant or the party

(as applicable) and whether the collateral is classified as a senior or not. In the case of equity,

the eligibility is based on the nmaindex equity and the equity trading status. In the case of
Mutual funds, the eligibility is based on the eligible mutual fund indicator.

The application also identifieshether the mitigant is a resecuritized exposune if yes, makes
it ineligible. The applicationidentifies the eligibility of the guarantees and credit derivatives

based on the party type of the mitigant and the credit rating assigned to the issuer of the

mitigant. This is based on the satisfaction of the criteria as specified in ge Becord. All the

guarantees and credit derivative issued by Issuers who are reclassified as Other Entities will be

treated as eligible for NeSecuritization exposures if they have any rating assigned to them. All
the guarantees and credit derivativeuisd by Issuers who are reclassified as Other Entities will
be treated as eligible for Securitization exposures if they satisfy the current rating and the
original rating criteria specified by the Basel Accord.

A Haircut Assignment: The application assigns the various haircuts, as applicable to the

Mitigants. In the case of collateral following simple approach for recognition, there will be no
haircuts assigned to the Mitigant. In the case of collateral following Comprehensive approach,
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the applicaton is flexible to use the Supervisory haircuts, and scale up if required based on the

mi ni mum hol ding period or use dppleatioBapplidsthes own e st |
Volatility haircut, forex haircut and the maturity mismatch haircut to thiéigants as

appropriate. This is as per the Basel Accord regulatidie volatility haircuts for debt

securities which are mitigants have been modified to include the securitized exposures.

Only eligible mitigantsareconsidered for haircut assignmeantd for further processing. The
eligible mitigantsaremoved from mitigants table to sub exposures table.

The CRM change is applied in the following processes:
1  BASELIII_NON_SEC_STD
1  BASELIII_SEC_STD

This is applicable in the case Basel Il Standardized gproach This change has an impact
for both the Securitized Exposures and the {Securitized exposures.

Key Data Elements

A few key data elements are listed in this section. For a complete list of tables and columns to be updated
refer to the Download Sp#ications document.

For Mitigants

1 Resecuritized exposures MitigdnT he mi t i gants belonging to resecurit
in this field. Theapplication will mark thenas ineligible mitigants.

9 Securitizedexposures Mitigarit The mi ti gants bel onging to resecuritd.i
this field. Theapplication will assign different volatility haircuts for these, depending on the current ratings
and the residual maturity

For Ratings
1  Current Rating for the Guantees and Credit derivatives issued to {Securitized Exposures.

Current Rating and Original Rating for the Guarantees and Credit derivatives issued to Securitized
Exposures.

Capital Structure

Overview

During theeconomiccrisis, the global banking syshhad arinsufficient level of high level quality capital.
Duringthecrisis it was revealed that there was inconsistency in the defioiticapital across jurisdictian
and lak of disclosure. To address this issuanmonsistency, the Basel committbas prescribed aew
definition of capital to strengthen the global capital framework under Basel 1.

As per the new definitiom theBasel Illaccord total capital consists @um of the following elements:
1  Tierl Capital
A Common Equity Tier 1
A Additional Tier 1
1  Tier 2 Capital

Each component of Capital is subjectthe following restrictiors where CET1 must be at least 4.5% of
total riskweighted asset. Tier 1 capital must be at least 6.08talfriskweighted asset.dtal capital must

be 8.0%of total riskweighted asseEach component of Capital undergoes minority interest and regulatory
adjustments. The minority interest is applicable ddank only. Most of the egulatory adjustment line
items are to bededucted from CETL1.

For a Banking organizationthe accounting entity that are not part of regulatory consolidation, the
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investment amount partly goes for deduction from its respective component of capital and partly goes for
risk-weighting as per Banking or Trading book rule.

Significant entity investment amoufwhich are common shagealong with Mortgage Servicing Rights
and DTA due to temporary differengegoes forthreshold deduction where each line item are subject to
10% and 15% CET1 capital. Each line item which arevabl0% and 15% limit are riskeighted at
250%.

Securitization transaction, Equity Exposure under PG/LGD approach, andwvionand norPvP
transactiontems which were formally in Basel Il whéne50% from Tier 1 and 50% from Tier ®Rere
deductedare risk-weighted at 1250%All the regulatory adjustment line items will folloa phasein
arrangementrom the beginning o2014till 2017.

In particular, the regulatory adjustments bagin20% of the required adjustments to Common Equity Tier

1 on 1 Januarg014, 40% on 1 January 2015, 60% on 1 January 2016, 80% on 1 January 2017, &sd reach
100% on 1 January 2018.The same transition approackesypt alldeductions fromAdditional Tier 1

and Tier 2 capital.

Capital Structure process takes input frBast Non Sec Exposure§CT_NON_SEC_EXPOSURBSnNd

Market Risk Exposured=CT_MARKET_RISK_EXPOSURESonly if market risk processing is a part of

the Run). Capital Structure process is placed between Market Risk data processing
(BASELIII_MKT_RISK_DATA PROCES®NG) and Market Risk position conversion
(BASELIII_MKT_RISK_POSITION_CONVERSION) due to the following reasons:

1  The Significant and Insignificant Investment Deductions involves splitting of certain exposures into
multiple exposures (2 new exposures ancetimh of the parent exposure). These split exposures
should be Position Converted and RWA is calculated on these position converted exposures.

T The RWA for market risk exposures is calculated out Wfarket Risk Summary
(FCT_MARKET_RISK_SUMMARY) which conténs one aggregated record for each instrument
type. If the RWA for the split exposures is adjustieeinit will be approximae in case the RWA is
pro-rated between instrument typek will be arepettion of same tasks (falling into cycles)RIWA
is conputed in this table again.

NOTE: All the GL line items are expected at Solo level for each entity. The consolidated data will
bediscarded

While executing Solo Run the parent entity data is processed. Investment into the
subsidiary data undgo as per credit risk and market risk rule. Capital line item
pertaining to parent entity is only processed.

While executing Consolidation Run, the parent entity as well as the subsidiary data is
considered. Regulatory Investment data iearicial institutions which are part of
regulatory consolidation is treated as an internal transaction. Those subsidiaries which are
outside the scope of consolidation are treated as per Insignificant and Significant rule.

Assumption

The regulatory adjustment that follows a phasarrangement and not deducted from CET1, needs to
follow national treatment as per Basel Il accord. Hence, we assume that the regulatory adjustment line
item follows Basel Il accord. Items which were fortyededucted from 509%60% from Tier iTier 2

capital will be deducted from AT1 and capital investment instrument not deducted from CET1 will-be risk
weighted at 100%.

Since investment in accounting entities, (which are outside the scope of regulatotidatinad by parent
bank are londgerm investments and mostly into equity related instruments, therefore these investments
does not undergo any Credit Risk Mitigation process.

The GL codes are expected to be unique across entitemge General Ledgeraia STG_GL_DATA)
andCapital Accounting Head DimensioBIM_CAPITAL_ACCT_HEAD).
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Process Flow

Capital Consolidation

!

Calculate the Minority Interest in CETL, AT, and T2, belonging
to third party and Internal transactionin CET1, AT, and T2

¥

Gross Capital Calculationfor CET1, AT1, and T2

v

| Regulatory Adjustment |

0]

| Phase-intreatment for Regulatory Adjustment |

']

Insignificant Inwestment treatment for accounting entity
where Parent Bank Holding is not more than 10% of issued
commonshares.

¥

Significant Investment Treatment for accounting entity where
Parent Bank holding is more than 10% if issues common shares

']

| Threshaold Deduction |

Post Phase-in Treatment Regulatory Adjustment and
Threshold Deduction

| Bifurcation of Insignifiant and Significant Investment amount

[

| MNet Capital Calculation

]

| RWA Calculationfor CR, MR, OR and Phase—inarrangement |

']

| Capital Ratio Calculation

1  Calculate the Minority Interest in CET1, AT, and T2, belonging to third party and Internal
transaction in CET1, AT, and T2: Minority Interest as per the Basel Il guidelines are calculated
and the surplus amount in each tier of Capital which is attributed to third parties are deducted from the
Gross capital of each tier of capital.

0 Minority interest is calculated asthethpdar t y6s i nterest (share holc
surplus capital (available capitaMinimum required capital)

o All the valuesrequired for processingre populated intdMinority Interest Capital
(FSI_MINORITY_INTEREST) table which is the processing tabler fminority
interest calculations

o The sub process i Minority Interest Calculations in
BASELIIl_CAPITAL_STRUCTURE process covers the above processing.

The deduction also includes internal transactions in each tier of capital among the various entitiasewhich
part of the regulatory consolidation. Hence, minority interest attributed to third party as well as the internal
transactions in each tier of capital is deducted from the gross capital of each tier of capital.

1  Gross Capital Calculation for CET1, AT1,and T2: The total Gross Capital for each tier of capital
(CET1, AT1, and T2) is calculated as per the definition of CET1, AT1, and T2 by adding the relevant
financial instrument in each tier of Capital. The sub proded®rovisions and Gross Capital
Calculationsin BASELIII_CAPITAL_STRUCTURE process coverthis processing.
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1  Regulatory Adjustment: Goodwill and Other Intangibles, DTAs, Cash Flow Hedge Reserve, Gain
on Sale of Securitization Transaction, cumulative gain and losses due to change in OwngRredit ri
Defined Pension Fund Asset are diréotvnload (inSTG_GL_DATA table).

1 Insignificant Investment treatment for accounting entity where Parent Bank Holding is not
more than 10% of issued common sharesfhe total investment amount is checked againstéte
limit of 10% of CET1 amount of the parent bank amount post regulatory adjustments. The amount
above 10% limit goes for deduction. The total deduction amount isaped among each tier of
capital based on the percentage of investment in each tiapitélc The amount arrived is deducted
from each tier of Capital.

The investment amount below the 10% limit is treated as per the trading book and banking book rule for
the instrument belonging to trading book and banking book respectively.

The applicatiorcomputes as follows:

o Entities are marked as insignificant investment entities by updating the flag:
F_SIGNIFICANT_INVESTMENT_IND in Fact Entity Information
(FCT_ENTITY_INFO ) with value N.

0 The exposure amount of banking book and trading book exposutesstoentities are
summed by grouping their component of capital and compared against 10% of parent
bankés CET1 capital. The portion of amount wt

0 This is done by calculating tier wise deduction percentage and muitiplyiis
percentage with the exposure amount to arrive at the amount to be deducted from each
tier of capital.

o The total investment values are populated into
FSI_NON_REG_CONSL_ENTITY_INVST which is the processing table for
insignificant and significant im&ment deductions.

0o The sub processd Insignificant Investment in entities outside Regulatory
Consolidation Processingn BASELIII_CAPITAL_STRUCTURE process covers
the above processing.

Significant Investment Treatment for accounting entity where Parent Bak holding is more

than 10% if issues common sharedT he total investment amount is checked against the set limit of
10% of CET1 amount of Parent bank post insignificant investment amount adjustment. The CET1
amount above 10%s deleted from the CET1 postdignificant investment amount deduction. The
CET1 amount below 10% follawThreshold Deduction. The investment amount in AT1 and T2 is
fully deducted from its respective AT1 and T2 tier of Capiféle application computes as follows:

o Entities are markedas significant investment entities by updating the fiag
& SIGNIFICANT _INVESTMENT_IND 6 i rract Entity Information
(FCT_ENTITY_INFO)wi t h value 06Y©0.

0 The exposure amount of banking book and trading book exposures to these entities are
summed by groupingheir component of capital and compared against 10% of parent

bankés CET1 capital. The portion of amount w
from CETL1. The exposures of AT1 and T2 are fully deducted from respective tier of
capital.

o This is done by caldating deduction percentage for CET1 and by multiplying this
percentage with the CET1 exposurebds exposure
deducted from CET1 capital.

o The sub process ignificant Investment in Entities outside Regulatory
Consolidation Processing BABSELIII_CAPITAL _STRUCTURE process covers
the above processing.
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Threshold Deduction

The

three |

ne

t ems 6

significant
where the bank owns more than 1,0RortgageServicing Rights (MSR) and DTAs that arises from
Temporary Differences goes for Threshold deduction. These three line items are compared with 10%

CET1 individually. The portion that exceeds 10% limit is deducted from CET1. The remainder

amount after dedtion are summed up and compared with 15% CET1. Again the portion that exceeds

this 15% limit is deducted from CET1 capitdlhe entire processing is done time sub proces$
drhreshold Treatment Calculation® i n

t H 8ASELllo CAPITAL_STRUCTURE .

Phasein arrangement. The regulatory adjustment line items that include Goodwill, DTA, Cash

Flow Hedge Reserves, Gain on Sale related to Sec transaction, Defined Pension Fund, Cumulative

Gain and losses due to changes in own credit risk, Treasury StocReaimtocal cros$olding will
follow Phasein arrangement as per the timelines defined in the Basel Il accord. Similarly,

Insignificant Investment, Significant Investment, and Threshold deduction amount line items will also

follow phasein arrangement g Insignificant, Significant and Threshold treatment calculation. The

phasein

deduction

percent

FSI_SETUP_CAPITAL_HEAD.

for

each

year is

available in

a setup table

V_STD_ACC
T_HEAD_ID

N_CAPITAL_COMP
ONENT_VALUE

D_STAR
T_DATE

D_END
_DATE

F_LATEST RECO
RD_INDICATOR

V_STD_ACCT_
HEAD_DESC

V_CAPITAL_ADEQU
ACY_REGULATOR

CAP936

0.20

1/1/2012

12/31/20
12

Y

Phasen
Regulatory
Deduction

BIS

CAP936

0.20

1/1/2013

12/31/20
13

Phasén
Regulatory
Deduction

BIS

CAP936

0.20

1/1/2014

12/31/20
14

Phasén
Regulatory
Deduction

BIS

The entire processing is done in sub processawvisions and Gross Capital CalculationandPost
Phase In Treatment calculationsn process BASELIII_CAPITAL_STRUCTURE

Bifurcation of Insignificant and Significant Investment amount All the investment transactigsiin
Insignificant Entity and Significant Entity goes for bifurcation. Insignificant investment amount
st a mp and any amoufit| aldvd GO%R akLA stamped as

bel

Al NSI G_DEDO.

ow 10%

amount in

amount
and newtransactions are created with the stamping as described above. The new transaction thus

above

ar e

and

15% |

nvest ment

mi t i s

created can be traced back by looking into the parent exposure id.

entity th
stamped

The exposure to be deducted is marked with Standard account head surrogate key based on
whether theleduction is Insignificant or Significant investment and based on capital component

group.
This splitting of exposures is donefact Non Sec ExposureSGT_NON_SEC_EXPOSURES

andMarket Risk Exposures=CT_MARKET_RISK_EXPOSURES). This splitting logic is
carried toEquity ExposuresHCT_EQUITY_EXPOSURES) andFact Sub Exposures

(FCT_SUB_EXPOSURES as well.

The entire processing done in the sub processeNon Sec Insignificant Investment Exposure

Tish appliexl donBignificantdrivestment amount in CET1. The CET1
Significant I
10%

at
as

Processing, MkRisk Insignificant Investment Exposure Processing, Non Sec Significant Investment

Exposure Processing, Mkt Risk Significant Investment Exposure Processing, Non Regulatory

Investment Sub Exposures Population and Equity Non Regulatory Investment Prodesfing
process BASELIII_CAPITAL_STRUCTURE .

Net Capital Calculation: The Net CET1, Net AT1, and Net T2 capital amount are calculated post all

regulatory adjustments. Any shortfall in T2 capital amount is adjusted against Net AT1 amount and

any shortfallof AT1 capital amount is adjusted against Net CET1 amount.

nves

i s b
Sl G

[
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This is done in sub procesdNet Capital Calculationsin process
BASELIII_CAPITAL_STRUCTURE .

RWA Calculation for Credit Risk , Market Risk, Operational Risk and Phasei in arrangement:

The RWA amouh for Non Searitization, Searritization, Market Risk, and (perationalRisk are

calculated by summing up the RWA amount aadeportedunder di fferent heading
Weighted Asset ammt for Standardized Portfolidos f oiSeldon iSec St dortfigyAd f or Se
iMar ket Ri sk RWAKN dpefatonMBWA& et o Ri ©R. The Tot al RWA an
summation of NofBSec, Sec, MR, OR, and PhdseRWA.

The above processing is done in sub procd®8/A Populations in process$
BASELIIl_CAPITAL_STRUCTURE _CAPITAL_RATIO .

Capital Ratio calculation: CET1 ratio, T1 ratio, T2 ratio, and Capital Adequacy ratio are calculated
using the Total RWA amount and Net CET1 Capital, Net T1 Capital , Netapital and Total
Capital (sum of Net T1 Capital amount and Net T2 capital amount) amount.

This is done in sub proces<apital Ratio Calculationsin process
@BASELIII_CAPITAL_STRUCTURE_CAPITAL_RATI® .

KeyData Elements

A few key data elements to process trepital Structure for the consolidated entity is as follows. For a
complete list of tables and columns to be updated refer to the Download Specifications document.

f
f

Entity details which are part of regulatory consolidation and parent entity share holdiagtper

The capital structure component for each tier of capital for all entities involved in regulatory
consolidation.

The total RWA, Total CET1, AT1, and T2 amount and third party percentage of holdings in each tier
of capital for minority interest calcuian.

The regulatory adjustment amount like Goodwill, DTA, Other Intangible Assets, Cash Flow Hedge
Reserve and Defined pension Fund Asset, MSR and so on.

The transaction of the investment amount for accounting entity which are outside the scope of
regulabry consolidation.

The CET1, AT1 and T2 capital of the entity which has third party minority holdiig it are

expected aa download inlegal entity detail§STG_LEGAL_ENTITY_DETAILS ) table Similarly

the third party investment in each tier of capitablso expected asdownload inlegal entity details
table

The minimum required capital for each tier for each capital adequacy regulator (for the entity that has
third party minority holding in it) is expected in the setup tableSetup Capital Heads
(FSI_SETUP_CAPITAL_HEAD). For more information refer to the sample data.

V_STD_ACC | N_CAPITAL_COMP | D_STAR | D_END | F_LATEST_RECO V_STD_ACCT_ | V_CAPITAL_ADEQU
T_HEAD_ID ONENT_VALUE T_DATE | _DATE | RD_INDICATOR HEAD_DESC ACY_REGULATOR
CAP820 0.035 1/1/2013| 12/31/20| Y Required RBI
13 Common Equity
Tier 1 Capital
Ratio
CAP820 0.04 1/1/2014| 12/31/20| Y Required RBI
14 Common Equity
Tier 1 Capital
Ratio
CAP820 0.045 1/1/2015| 12/31/99| Y Required RBI
99 Common Equity
Tier 1 Capital
Ratio
CAP821 0.045 1/1/2013| 12/31/20| Y Required Tier 1 | RBI
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V_STD_ACC | N_CAPITAL_COMP | D_STAR | D_END [ F_LATEST RECO | V_STD_ACCT_ | V_CAPITAL_ADEQU
T_HEAD_ID ONENT_VALUE T_DATE | _DATE | RD_INDICATOR HEAD_DESC ACY_REGULATOR
13 Capital Ratio
CAP821 0.055| 1/1/2014| 12/31/20| Y Required Tier 1 | RBI
14 Capital Ratio
CAP821 0.06 1/1/2015| 12/31/99| Y Required Tier 1 RBI
99 Capital Ratio
CAP822 0.08 1/1/2013| 12/31/99| Y Required Capital | RBI
99 Adequacy Ratio
CAP820 0.035 1/1/2012| 12/31/20| Y Required BIS
12 Common Equity
Tier 1 Capital
Ratio
CAP820 0.04 1/1/2014 | 12/31/20| Y Required BIS
14 Common Equity
Tier 1 Capital
Ratio
CAP820 0.045 1/1/2015| 12/31/99| Y Required BIS
99 Common Equity
Tier 1 Capital
Ratio
CAP821 0.045 1/1/2012| 12/31/20| Y Required Tier 1 BIS
13 Capital Ratio
CAP821 0.055 1/1/2014 | 12/31/20| Y Required Tier 1 BIS
14 Capital Ratio
CAP821 0.06 1/1/2015| 12/31/99| Y Required Tier1 | BIS
99 Capital Ratio
CAP822 0.08 1/1/2012| 12/31/99| Y Required Capital | BIS
99 AdequacyRatio

The Total RWA (CAP838) for the entity that has third party minority holding in it is a download
value in STG_STANDARD_ACCT_HEAD.

Capital Buffers

Overview

There are three types of Capital Buffers are prescribed in the Basel 11l Accord whashfallews:
1  Capital Conservation Buffer
1  Countercyclical Buffer
1  Additional Loss Absorbency Capital (for-&IB)

A detailed description of each of these buffers is provided in the following sections.

Capital Conservation Buffer (CCB)

The Basel Ill Accord requres banks to maintain Capital Conservationff8r (CCB) out of Common
Equity Tier 1Capital (CET1)This requirements as petthetransitional arrangemeans stated in the Basel
guidelines.

Countercyclical Buffer

The Basel Il Accordrequires banks to maintain Countercyclical Buffeatis prescribed byherespective
jurisdiction's regulatothrough an extension &CB. The Basel Regulatory Capitaalculates the buffer
requirement for internationaHlgictive banks athe weighted aveage of the buffers required across all the
jurisdictions to which the bank hasxposures, weighted on basis tbE exposure amount to different
countriesof the counterparty aheir exposures.
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In casethe guarantor andredit default swaps presenfor an exposureas per the Basel guidelinése
application considersthe domicile country of these mitigants for the covered portion and country of
exposure counterparty famcovered portion. Aftecalculating thewveighted average, thepplication then
computes a single value foroQntercyclicaBuffer benchmarkvhich will be applicable on all exposures of
all jurisdictions

Additional Loss Absorbency Capital for G-SIB)

If a group is categorized &loballyi Systematically Important BankfG-SIB), then the application
identifiesall subsidiaries in various jurisdictieas GSIB as well This is based on our interpretationtbé
Basel guidelines that are applicable for a specific gr@#sed on thimssessment, bankse assigned a
GSIB scoreandthe applcable buckets decided Identification ofthis bucketis based on the score as per
Basel guidelinesLoss absorbency is requiteto be metas an extension ofCCB for computational
purposs.

Calculation of Capital Conservation Buffer / Available Buffer from CET1 Capital

The valuethat the Basel Regulatory Capital applicataaiculateor Available Buffer from CET1 Capital
meets the buffer requirements for all three buffe@apital Conservation BuffgfCCB), Countercyclical
Buffer, and Additional Loss Asorbency Capital Requirememo priority is given toany buffer over
arother.Hence, the shortfall or excestdny) is calculated and reportedataggregate levellhe required

total buffer is calculated athe sum of the required values of threeiindual buffers.

The application also computes CET1 and Buffer Lookup Ratioch is further required for calculating
Minimum Capital Conservation Rati®o calculate this buffer, remainder of following is taken:

1  Excess of CET1 Capital Ratio oveite berchmark (4.5%), fher catering to the shortfallf(any), in
the Additional Ter 1 and Tier 2 Capital to themespective benchmark ldge(1.5% and 2%
respectively).

Hence CCB excludes any additional CET1 needed to maintaino%ier 1 Capital Ratio and 8%f Total
Capital Ratio.

Capital Conservation Ratio

The requiredbuffer from CET1 Capita{sum of three required buffers) is compared vithailable Buffer

from CET1 Capitallf the banks are unable to meet their total buffetiregnents for all the three buffers,
thenthey are subject to constraints on the discretionary payments of earlmingss case theCapital
Conservation Ratio is calculatexhd represents the percentage of net earnings after tax (positive) not
distributad by the bank and held back as retained earnings. Capital Conservation Radiounfent years
applied after 12 months frorthe time of calculation. This isascertainedby the minimum Capital
ConservatiorRatio rangefor a given CET1 and Buffer LookuRatio ina table.This tabk is dynamic and
formula driven and is constructed by #ggplicaton usingthe values ofhethreerequiredbuffersas perthe
Baselguidelines Theapplication constructs the range of CET1 and Buffeok-up ratio(Lower Limit and
Upper Limit) for the required Capital Conservation Ratio in four quartiles.

Lower Limit = 0.000001 + Upper Limit of (n-1)" quartile
Lower Limit of first quartile = - 0.045
Upper Limit = 0.045 + (Total Required Buffer from CET1 Capital * 0.25 * n)

Where n is the quartile number

NOTE: The applicatiorcalculates Capital Buffers at consolidated level for the reporting bank. However, at
the discretion of national supervisors, this can be applied at solo level as well. In such cases, the
calculation of solo level for the respective jurisdictions has rexnded in theapplication.

Assumptions

Countercyclical Buffer requirement for each courghpuld be provided bthe client or theébank as the
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final percentage applicable for each cournglthis is dependent on the home regulatorSIB status and
appicable bucket information for each entgljould also berovidedby the client/bank

For Required Weighted Average Countercyclical Buffafculation,the exposuressed in the bankreall
accounts exposed to both credit risk (securitized and non taedyiand those exposed to market risk.
However, theapplicationcan berestructuredo consider only those exposed to credit.risk

In Capital Conservation Ratifor the computation of the quartiles that are used to arrive at Minimum
Capital Conservation Ratio, tlaplicationis dependent othe requiredCCB ratio. From 2013 till 2016

CCB requirementswill keep changingeveryyear as per the transitional arrangeiné-or the purpose of
calculating the quartiles range, thpplication considers it as per the transitional arrangement. At the same
time, theapplication has the flexibility to havéhe equiredCCB constant at 2.5% throughowilso, the
minimum requiredCET1 Ratio considered for the purpose of building these quartiles is 4.5%

Process Flow

Start

Capital Structure Inputs

y

Available Total Buffer

y

Required Total Buffer

v

Capital Conservation Ratio

v

Excess/Shortfall of Total Buffer

Qutput
Population

The tasks related to capital buffer calculationspaiesent in the process nanf@dPITAL _BUFFER . The
processing is as following:

1  Capital Structure Inputs

The CapithStructure Riles are executed before ttalculation of buffers. Theseukes calculate the
available capital ratios and required capital ratios of the three capital compahétisareCommon
Equity Tier 1 Capital ratio, Tier 1 Capital RatamdCapitalRatio

Theseline itemsare populated in theact Standard Accounting Headtable

1 Available Total Buffer: Calculation of Available Buffer from CET1 Capital is performed using
inputs taken from Step. 1

1  Required Total Buffer:
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Calculation of Require€apital Conservation Buffer (CAP823Required Total Buffer is the sum of
three required buffers

A Calculation of Required Additional Loss Absorbendy Rule in the application contains
additional source hierarchy to identify whether a bank is-@l& bankor not The value is
checked inthe Loss Absorbency Capital Eank Override column of the tableFact Entity
Information and populated toFact Standard Accounting Head This value will have
precedence over the buckgpecified.If the value is not present ithe Loss Absorbency
Capital Bank Override column, then the loss absorbency percent is taken from the column
Bucket Loss Absorbency Capitalof the Benchmark Loss Absorbency Ratictable based on
the loss absorbency bucket the bank belongs to.

A Required Countercyclical BuffeRequiredCountercyclical BufferRatio table is updated with
values usinga T2T. The values are taken froBenchmark Counter Cyclical Buffer Ratio
table The Regulator Codecolumnin Benchmark Counter Cyclical Buffer Ratiodempared to
jurisdiction code column in Run Dimensionhis T2T aggregates the country wise exposure
amount for each country. In casehere noCountercyclical Bufferis available the required
weighted average will be 0 as the benchmarks will be assumdze 0. [f there is no
countercyclical requirement, we expect the regulator to provide 0 as the benchmark.)

After the T2T loading, based on each country's requirement for countercyclical buffer, the
weighted averag€ountercyclicaBuffer is calculated.

A Calculation of Required Buffer from CET1 Capital, Tierl and Capital AdggRatio: For the
calculation of these required buffers, based mnupd_cap_comp_group_skey(which
corresponds to BFCET-Buffers from CETL1 for Required Buffer from CET1 Capital, BFT1
Buffers from T1 for Required Buffer from T1 Capital and BFCABuffers from CAR for
Required Capital Adequacy Ratio), the standard account head amount is dsumnand
populated against the corresponding cap Eaat Standard Accounting Headtable

1  Capital Conservation Ratio:

Capital Conservation Ratio is calculated based on Required CET1, buffers and the setup or semi
static tables as per the year when the B executed.

Capital Conservation ratio is updated in Fact Capital Conservation Ratovalues are populated
through a T2T.

| Excess/Shortfall of Total Buffer.

The calculated values ifty positive valuesare considerégdare stored against tleerresponding Cap
IDs as two separate line itemkwhich one will beD.

Key Data HEements

A few key data elements have been elaborated in this section. For a complete list of tables to be updated
refer to the Download Specifications document.

Countercydkal Buffer requirement for each countshould be provided by the client or thank as the
percentage applicable for each country #ndis dependent on the home regulator's jurisdiction as it can
prescribeCountercyclicalBuffer percentage that is Higr than the percentage prescribed by the regulator
of exposure country. Hence, the requit@duntercyclicalBuffer percentage for each exposure country
provided as input should be the one that the home regulator agrees to.

G-SIB status and applicable tkat information for each entitghould be provided by the client or the
bank In case ofa consolidatedRun, loss absorbency charges applicabléhtoparent asrequired bythe
regulator of parentis applicable for complete run. ThRun output is suppesl to be reported to the
jurisdictional regulator of the parent. F@lo Run, loss absorbency chargesrequired by regulator foa
subsidiary entity are applicable. Hence, for both solo and consoliRates] G-SIB status othe reporting
bank andheapplicable bucket is provided by the bank itself.

As the requiredCapital ConservatiorBuffer (CCB) needs to be met as per the transitional arrangement, the
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required buffer value needs to be setupSetup Capital Head$§l_SETUP_CAPITAL_HEAD) for

different periods against the standard accdwaatd IDCAP823. DifferentCCB requirements specified by

the different regulators can be setup by specifying the regulator codes against the same standard account
head ID. This regulator code needs to beetsame as the jurisdiction code assigned byRbk
Jurisdiction Code Assignment

The required benchmaidf CountercyclicalBuffer for different countries as set by different regulsier
expected as download in Stage Benchmark Counter Cyclical Buffer
(STG_BENCHMARK_CNTR_CYC_BUFFER This data is populated ®enchmark Counter Cyclical
Buffer Ratio £SI_ BENCHMARK_CNTR_CYC_BUFFERusing a Slowly Changing Dimension (SCD)
processBuffer requirement given on a date is valid till the next buffer is specikeda solo Run, the
regulator of subsidiary specified buffer requirements areonsidered and for consolidatidRun, the
consolidating ent it ybofler reg@rgmentsa tacerconsiderpde The f T28 d
REQ_CNTR_CYC_BUFFER_POP can be modified to a®rs only credit risk. For this, joins
corresponding to market risk can todedetedfrom the T2T.

The additional loss absorbency requirement specified by different regulators for different balueltdbe

setup in the tablBenchmark Loss Absorbencyafb (FSI_SETUP_BENCHMARK_LOSS_ABSFor the

solo Run, loss absorbency requirement set by the local regutatonsidered. For consolidatidRun the
consolidating entityds regul aisansidesedThareifan eptionf oss absorb
direct input of applicable loss absorbency percentage. This is also useful when the percentage applied is

different from the corresponding bucket percentage. Thiwuld be given in the column
n_loss_abs_override of the tal8tage Legal Entity DetaillSTG_LEGAL_ENTITY_DETAILS ). If this

column has value, it is given priority over loss absorbency percentage corresponding to the bucket.

The minimum Capital Conservation &ios requirement for different quartiles specified by different
regulators is expected as a download fBtage Benchmark Capital Conservation Ratio
(STG_BENCHMARK_CAP_CONS_RATID This data is populated to the sestatic tableBenchmark
Capital Conservatin Ratio ESI_BENCHMARK_CAP_CONS_RATID using a SCD process.
Conservation ratios specified once are valid till the next revision.

LeverageRatio

Overview

During the financial crisis, banking institutions builp excessive erbalance sheet and dffalancesheet

leverage which forced the banking sector to reduce its leverage. To prevent building of excessive leverage

on the institutionsd bal ance s hnslkhased|évbrage Btmwwhich c o mmi t t e
is a new regulatory tool supplemng riskbased capital requirement. The application calculates the

leverage ratio for a Reporting Bank. The minimum required leverage ratio is 3%. Regulatory leverage ratio

is calculatedas an arithmetic mean of the monthdyérageatio over a quarteMonthly Leverage Ratits

calcul ated at the end of the mont h. The | everage rat.i
measure by the total exposure.

LeverageRatio = Capital Measure / Exposure Measure

Capital Measure is defined as Net Tle€apital which is the summation of Net CET1 and Net AT1 Capital
amount post regulatory adjustment

Exposure Measure is the summatmfnon-balance shedtems off-balance sheétems Over the Counter
(OTCO), Structured Financial TransactionSHT), secuitization, and all market related nistrumend s
transaction amoust Mitigation amount is not considered while calculating exposure amount. An
additional Total Asset of the Entity (wheparent bank holding is more than 10% of the issued common
share cap#ll of the entity and entitis not part of the regatory consolidation) alséorms a part ofthe
Exposure Measure.
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NOTE: While executingasolo Run, the prent entitp exposure amount related do-balance keetitems
off-balancesheetitems OTC, SFT securitization, andnarket elatedinstrumerg are considered.
The total consolidated asset of gignificant entity is notcalculated in exposumaeasure while
executing a solo &. Executinga consolidatedRunrequires subsidiary data and tial
consolidatd ass¢s ofsignificant nvestmenentity.

Assumptions

Total additional asset to be included in the Exposure Measure calculation for the Significant Investment
subsidiary, isnot explicitly stated inthe Basel Ill Rules (June 2011 rgwon), hencewe have followedhe
instructiors aspublished by BIS in Sept 20ipage 34¥or Basel Il implementation monitoringvhere the
formula of total additional asset to be included in exposure measure is prodisiedhe Basel Il accord

is silent on the inclusion o$ecuritization andmarket related transactisnhoweverthe apgdication has
consideed securitizationas well as thenarket related transactisin the calculation of Leverage Ratio.

Process Flow

Start

Non Securitization Data
Population

v

Non Securitization Exposure
Measure Calculation

Y

Securitization Exposure Data
Population

Y

Securitization Exposure Measure
Calculation

Y

Market Risk Exposure Measure
Calculation

v

Capital Measure Calculation

Y

Leverage Ratio Calculation

Output
Population

A prerequisite for leveragetio processing is Staging Market Risk Data Populatiterket risk exposure
is aggregated from the outstanding positions of the instruments. Hermdation of market risk positions
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is a prerequisite for the exposure measure calculation of marketakket risk positions are calculated
by executinghe RunBasel 1l Staging Data Population- Market Risk - BIS Standardized Approach.

Leverage ratio is calculated by executing the Bagel Il Leverage Ratio Calculation This Run contains the
following processes

1 BASELIII_CAPITAL_CONSOLIDATION
1 PARTY_RECLASSIFICATION_STD
1 NON_SEC_DATA_POPULATION
1 NON_SEC_LEVERAGE_RATIO
1 SEC_DATA _POPULATION
1 SEC_LEVERAGE_RATIO
1  MKT_RISK_LEVERAGE_RATIO
| BASELIII_CAPITAL_STRUCTURE
T LEVERAGE_RATIO
The process flow for calculatiaf leverage ratio is as follows:

1 Non Securitization Exposure Data Population Data from theProduct Pocessors are populated to
non sec processingable in the procesBlON_SEC_DATA POPULATION Non Sec Exposure
Measureused in the Leverage ratio is the snation of thefollowing products:

A OnBalance Sheet Item

A RepoStyle Transaction
A Derivative Transaction
A Off-Balance Sheet Iltem
Details on the calculation of these exposure measures are mentioned in the following section.

1  Non Securitization Exposure MeasureCalculation:_After data is populated in non sec processing
table, the exposure measure is calculated in the process
NON_SEC_EXPOSURE_MEASURE_CALCULATIONSs the CCF value(which is further used in
exposure measure calculat®rfor off-balance sheet itenae differentfor leverageratio calculation
and capitatalculation, leverage ratio cartrime calculated as part of tlapital CalculationRun.

Details on the calculation of non sec exposure measures are as follows:

A On Balance Sheet Item§ The acounting value of then-balance sheet itenis considered
The on-balance sheet item is the net of specific provisiand valuation adjustment3.he
following items are notonsideredvhile calculating the exposure measuredotbalarce $ieet
item theeby reducinghe exposure amount:

o Physical or financial collateral
0 Guarantee or cretliisk mitigants elements
o Netting of Loans and deposits.

The exposure amount for dralance sheet items is a download amountiarailable as an
input data. Nettabléransaction related to OTC, SFihternal transactios (like inter group
transactiol, treasury stock andeciprocal cros$olding is not apart of on-balance sheet
transactios.

A RepoStyle Transaction i Repostyle transaction (repo/reverse repos asdcuities
lending/borrowing) that followsthe bilateral netting agreementsrms a part of exposure
measure:To calculate the exposure amount for Repo transactibe application follow the
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same treatment aprescribedin the Basel Ilguidelines The Repo ransactionunderg@s
volatility and FOREX haircutas defined in Basel ljuidelinesbeforecalculating the exposure
amount.

A Derivative Transaction i Derivative transactios (OTC Derivative} are calculated using the
Current Exposure Methods prescribedn the Basel 1l guidelinesAll derivative transaction
including Credit Default Swapreassigned madd-on percent based on the underlying type as
per the Current Exposure Method. The -atidassignment is as p#re table provided in the
Annexure 4 of Bael Il guidelines The exposure amounttise sum of current exposure amount
and the notional principal multiplied by the add percent. Transactisrin which bilateral
netting is applicable, the exposure amount is netted and calculated.

A Off-balance sheeitemsi All the off-balance shedtemslisted below areonverted into credit
exposure equivalent through CCF assignment

o Commitments (acluding liquidity facilities)

o Unconditionally cacellable commitments

o Direct credit substitutes

0 Acceptances

o Standbyetters of credit

o0 Trade letters of credit

o Failed transactions and unsettled securities

100% CCHs uniformly assignedHowever,any commitment that is unconditionally cancellable
at any time by the bank without prior notiegeCCF of 10%s applied.The exposure amount for
off-balance sheet itesris obtained after multiplying the undrawn amount with the CCF percent
and the exposure amount.

9  Securitization Data Population: Securitization exposure data is populated to securitization
processing table in the proce38C_DATA_POPULATION.

9  Securitization Exposure MeasureCalculation: After securitization exposure data is populated
exposuremeasure is calculated in the procedSC_EXPOSURE_MEASURE_CALCIATION.
Securitization transaction®llow the accounting measure of exposufehe exposure amount of both
the originator and investoare consideredo arrive atthe exposure amount. Theecuritization
transaction wher€CF assignmeris applicable is aggned as prescribed in the Basel Il guidelines.

1  Market Risk Exposure Measure Calculation: Market risk data that is populated through Staging
MR data population Run, is populated in the market risk processing table and the exposure measure is
calculated m the process MKT_RISK_EXPOSURE_MEASURE_CALCULATIOMhe following
market related instrumenare considered for exposure measure. The total exposure measure used in
the leverage ratio is the sum of the exposure amount for all products:

A Interest rate
A Equity

A Forex

A Commodity
A Options

Netting of long and short position is done at instrument level. The post netting value is considered as exposure
measureWhile calculating exposure amount fubsidiaresthat are part of regulatory consolidatiand used ithe
leverage ratipthe exposure amouistlimited to the sharénolding percentagelor example: Asubsidiary which is
part of regulatory consolidation and parent holding in the subsidid&gts mly exposure amount limited to 45
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considered for expure measure calculation. Sinnilg if the holding is more tha0%, the entire amouris
considered for exposure measure calculation.

Capital Measure Calculationt Capital measure is calculated in BASELIII_CAPITAL_STRUCTURE process
Capital Measure used theleverage ratio is equal to Net Tier 1 and is calculated as follows:

Net Tier 1 capital = CET1 Capital + AT1 Capitali Regulatory Adjustment to CET11 Regulatory
Adjustment to AT1

For more information onalculating Net Tier 1 Capitalrefer toCapital Stuctureon Pagel87.
Leverage Ratio Calculation The calculation of leverage ratio is detailed as follows:

A Total Additional Asset of Significant Investment Entity where Bank owns more than 10%
of Issued Capital Subsidiariesthat are outside the scope of regulatory consolidation (as
defined in theBasel Ill a&cord Para84) where parertbank owrs more than 10% of the issued
commons hare capital o f atldiienal aseetsietoybe inctuded sthed i ar y 6 s
exposure measure (as praral56 of the Basel Il Accord)Thetotal assets to be included in
the exposure measurés calculated as follows:

Total assets of the entity ibcluded in the consolidated figures) multiplied by the
percent age o fapital that hasnnobtibeey @educted, less the share of the
investment that has not been deducted.

To arriveat thepercentage of the entity capital that has not been deducted, (Investroapitéh
not deducted anebtal investment will be considere@®)derived as follows:

Capital not deducted/Total Investment

The total consolidated asset of an accounting entity is captutedeéntity share holdingtable
and the percentage of subsidiary capital that has not been deugtedined from the capita
calculation for more information refer t€apital Stuctureon Pagel87.), where the application
calculate the percergge of amount deducted, which turn is deducted from the value 1 to
obtain the value of percentage not deducted.

Total additional asset amoui#t populated fromentity details table to theentity processing
table for further processing. This amourg used during total exposure measure amount
calculation.

A Total Exposure Measure Amount Calculation

The exposure amount for each category of product along tetdl additional Assetfor
significant investmententity is calculated and summation of all transacsioalated to each
category ofthe product is stored against each line separatetposure measures for different
products are aggregated against different standard accouds hiraaccounting head
processingtable.

Standard Account Head Identifier Standard Account Head Description
CAP846 Exposure Measure of GBalance Sheet Iten
and OffBalance Sheet Iltem

CAP850 Exposure Measure of OTC and SFT
transaction

CAP847 ExposureMeasure for Market Related
Instrument

CAP849 Exposure Measure for Sec Transaction

CAP851 Exposure Measure for Total Additional Ass

for Significant Investment Entity
CAP848 Total Exposure Amount

If the exposure measurd any of the product isalculated by any other application other than
OFSBasel Regulatory Capitalpplication a provisionis made available tprovidethese values
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against the respective standard account fieadn the staging table fonon- accounting data
table.

A Current Mon th Leverage Ratia The application uses the Total Exposure Measure amount and
Net Tier 1 Capital to calculate the current month leverage ratio by dividing the Net Tierl capital
by Total Exposure Measure amount. The amount is stored under the standardt accou
description as ALBDWLARS4&3ge Rati od and head

A Regulatory Leverage Ratio:Theregulatoryleverage ratio is the mean of three month leverage
ratio using the current montaverage rati@nd previougwo montts feverage ratiavhich is a
download value. The regulatory leverage raticstored against the standard accountibg
CAP842. Leverage and theegulatory leverage ratio is calculated in the process
LEVERAGE_RATIO .

To calculate theregulatoryleverageratio the applicationrequiresthe previous two current
month leverage ratio. Thelient or the banlshouldprovide the previous two month leverage
ratio value asa download in STG_STANDARD_ACCOUNTING_HEAD against the standard
accounting heatD CAP844 and CAP845 corresponditgyprevious month leverage ratio and
second previous month leverage ratio.

If the leverageatio Run batch is executed separately thoe past two monthsghen these values
are populated back tstaging table fomon- accounting datatable for the currenéxecution
date. TheRunBasel Ill Staging Data CreatiorPrevious Month Leverage Rati® created with
the T2Ts LEVERAGE_RATIO_PREVIOUS_MONTH_DATA_POPULATION and
LEVERAGE_RATIO_SECOND_PREVIOUS_MONTH_DATA_POPULATION.ou need to
change the Bn skey ofthe Runs corresponding tgrevioust wo moleverdgs datio
calculationRun,before executing thiRun. This Run needs to be executed prior to executing the
leverage ratio calculatioRun.

Key Data HEements

The a few key data elements have been elaboatdis section. For a complete list of tables and columns
to be populated refer to the Download Specifications document.

To calculate theéverageratio, exposure amount for all product tgpare required as well a®tal
consolidated asset foiggificant investment ptity is required to calculatexposuremeasureThe key data
elementdor exposuraneasure calculatiorf ¢the various product types are as follows:

1  On-BalanceSheet ItemFor on-balancesheet itemsEnd of Period(EOP) kalanceamount,write-off,
and accrued interest amoustequired.

1  RepoStyle TransactionFor repo products, exposure amquamtdinstrument rating are required.

Derivative TransactianFor derivative products, exposure mark to markelue, notional principle
amount andunderlying instrumentypes are required.

Off-Balance Sheet Itenfror offbalance sheet items, undrawn amount is required.
Securitization Transactiofror securitization transactisrexposure amount is required.

Market risk relatedinstrument For market risk instruments, the unit price as weltheess numberof
units are required.

1  Total consolidated asset of tHgnificant investmenentity: The total consolidated asset value of the
significant investment entity is required.

Credit Valuation Ad justment

Overview

Basel committee has introducachew Credit Valuation é&justment(CVA) captal charge, which isdded
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to default risk capél charge to arrive at the new Counterparty Credsk Rapital charge. The mark to
market counterparty credit lass or the spread migration risk is captured with CVA, which were not
directly capitalized before. CVA is the difference between the-frexk portfolio value and the true
portfolio value that takes into account the possibilityrefc o u nt e r p a rin ofhéravordseCvVais | t
the market value of counterparty credit risk.

The application calculates CVA Charge for OTC portfolio of a bank. When ubmgtandardized
approachit is calculated at Portfolio level and fadvancel approactit is calculated ficounterparty level.

CVA Chargeis not applicable for the trades with @ntral counterparty andStructured Financial
Transactions (SFT)SFT is applicable only if the supervisor specifically mentions the savioel can
includeor exclude SFT in CVAalculationin the Run Management scre@ortfolio level considers all the
trades in different OTC product with all counterparties. The charge is calculated for the entire exposure of
OTC products.

Counterparty level calculations consider all trades in difte@mC producs with counterparty for
calculation of CVA Charge. Charge is calculated for allnterparties with which banks hav@TC
exposures. The CVA charge for all the counterparties is summed agcertain thé?ortfolio Level
Charge.The manner of @nsolidation is depermuht on the IMM approval status and Specific Interest Rate
(SIR) Value at Bk (VaR) model approval statwf the bank. The following sectialescribeswo ways of
consolidatingdefault risk charge and CVéapital charge:

il

If the bank does not havmth IMM approvaland Specified Interest Rate Risk as a part of approved
VaR model for bonds

CCR Capital Charge = Default Risk Capital Charge (Current Exposure Method or
Standardized Method based, whichever the bank is using foECR + Standardized CVA
Capital Charge

If the bank habothIMM approval Specified Interest Rate Risk as a part of approved VaR model for
bonds

CCR Capital Charge = Default Risk Capital Charge + Advanced CVA Capital Charge

NOTE: All the OTC Derivativegproductsare part of CVA alculatiors. SFB areincluded ifyou select the
option fromRun Management Screeflso, trades with Central Counterparty (CCRgexcluded
from CVA Chargecalculatiors.

Assumptions

CVA hedge should be identified by the clieseparately. Only single name CDS and Index Hedge are
eligible for CVA. The Basellll Accord does not clearly mentiamhether hdex hedge positioshould be
marked tothe counterparty or nofThe Basel Regulatory Capitgblication handles thendex msition in

the following manner:

1. Both Index position marked tthe level of counterparty omot marked to thdevel of
counterparty is handldaly the application

2. Effectiveindex hedge amount is considered in Cetfargecalculation atportfolio level
without considering whether it is marked to the counterparty or not.

3. If the index position is marked tthe counterparty,then nhdex hedge amount is
considered while allocating total CVA charge ttee counterparty CVA Chargewnhile
using standardized approach.

Process Flow

This process flow is divided into two sections, for standardized approach and Advanced approach.

Standardized Approach

The application calculates CVA Capital Charge at portfolio level usingdliewing formulae as specified
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by Basel guidelines

— tofal ery )
K=233i- | 305w, (M, -EADF™ —M!***B,)- 3 w,,

i
A ] ma

CDS Spread Population

v

Index Composition Population

CVA Hedge Data Population

A 4

Counterparty Level Exposure Population

Index

Decomposition
Required?

Decompose Index Hedges to Zero-or-more
CDS Hedges

!

— > Index Weight Assignment

!

CVA Hedges Calculations

W

Portfolio Level CVA Calculations

v

Counterparty Level CVA Calculations

My Bog | +3075-w? (M, - EAD® — p1==B, }

PreProcessing
before
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CVA

CDS Spread Populationand Index Composition Population: Preprocessed data for CVAs

required to be populated only once
CVA_DATA_POPULATION

foa particular execution date. The process
in the Run Staging Data Population - BIS Credit Value

Adjustment is responsible for populating ppeocessed data for CVA.

CVA Hedge Data Population: Mitigants data marked as CVA Hedge is populated as a part of the

CVA Hedge Data Populimn. Theapplicationloads all thesingle name CDS hedge and Index Hedge
data. The Hedge data marked as CVA does not flow implpécationduringthe CCR process. New
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tables & not added for hedge records; howevdew columns are added tbe existing table to
capture CVA specific data. CVA specific data is present in the following tables:

A F_CVA_HEDGE: Identifier for CVA Hedge records by whidhe application identifies it as
CVA Hedge

A N_CDS_INDEX_AVG_SPREAD: Averagetraded CDS Index Spreasthich is required for
assignment ofveight to thandex.

A V_REF_ENTITY_PARTY_ID : This field captures the counterpgmf the hedge transaction

1  Counterparty Level Exposure Population: The aplication expects the uncovered EAD at netting
set level or at tradkevel. This is available as an output of Current Exposure Method (CEM). If more
than one netting set is availaplihenthe exposures arsummed at counterparty levelMaturity
adjustment discount factor is computed at netting set level or forrestihg setusing the formuld-
exp(-0.05*M;)/ (0.05*M).

Maturity is the notional weighted maturity at netting set leWéle gplication sums the data for
exposure at counterparty levéfl more than one netting set is available, the exposures are discounted
and then summed at counterparty leWgkight assignmeris done based on the counterparty rating

as specified irthe following table. Data is aggregated at counterparty level awdest in separate
counterparty table.

Rating Weight
AAA 0.7%
AA 0.7%

A 0.8%

BBB 1.0%

BB 2.0%

B 3.0%
Lower Than B 10.0%
Unrated 1.0%

1  Index DecompositionRequired: You canselect index decompositiomhich is executed in the Run
Management screemdex decomposition option, creates single name CDS hedge positions for the
counterparties which are part of the CDS Index and also have exposutex hedge amount is
adjusted by the same amount for which Engame CDS Hedgis created so as to gemaximum
benefit from Hedging. Maturity of thengle name CDS hedge is considered same asndugirity of
index.

1 Index Weight Assignment: The gplication derives the weight for each index by assigning Rating.
Rating is assigned by comparing the historica@rage spread of Index with Spread corresponding to
the tenor, which is equal to the maturity of index. After getting the rating, assign the weights to the
index as per the reference table (Weights Table). Average Index Spread and Credit Spread data for
different ratings are thmputs. Index Spread is populated as a part of Mitigants Data. Credit Spread
data for respective ratis@nd tenorg@rerequired as inputs.

1 CVA Hedge Calculatiors: After population of ledge data and creation of single name CDS hedge
from index the application sums the notional to counterparty level and populates in CVA Specific
table. Maturity Adjustment discount factor is computed using the formedexg1¢0.05* Mihedge))/
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(0.05* Mihedge). If more than one CDS Contract is avaddbt the counterparty, the above amount

is summed at counterparty level. The Index Hedge amount is calculated separately. Maturity
Adjustment discount factor for index position is computed using the formidag¥0.05* Mind)) /

(0.05* Mind). If more tlan one index hedge is available then index hedge amount is summed. All the
above data required for CVA calculation is populated from Mitigants data to $p¥éific table. The

data is summed for each counterparty and stored.

1  Portfolio Level CVA Calculation: Portfolio Level CVA Charge is calculated as per thkowing
formula

~ I| ) 2 ) ) .
K=233-+h 'W‘f'{ S0.5-w,- (M, -EAD® — "B )-S5 w,, M., -B., | +>0.75-w?-(M, -EADP" — Mg, |
| & i i) 2 ) T | .
1  Counterparty Level CVA Calculation: CVA Capital Charge at counterparty level is allocated using
thefollowing formula:

ind

WCVAI = {Absolute[0.5*Wi *(Mi * EA Ditotal - Mihedge * Bi)- x indiF (W_ind £ *M_ind*B_ind

Y
x (i =8 JABsalute[0.5*Wi * (Mi * EAD itotal - Mihedge *Bi)-x _ i B @M_ind £ *M_ind*B_ind

JIE

Advanced Approach

Expected Exposure Data Population

!

Counterparty Level CVA Calculation

v

Portfolio Level CVA Calculation

The aplication calculates thEVA Chargeat counterparty level and aggregated at portfolio level using
thebelow formula:

K=3* (CVA Unstressed VAR T CVA Stressed VA@

T ( { 4
CVA=(LGD,y; ) zMax[ 0; exp[ _fi —exp

5, -t, }“ .f' EE._ -D_, +EE. D ‘~]
GDyr

LGD, )] \ 2

The @plication calculates the CVA Charge at counterparty level using the above formula for each
counterparty and sums the CVA charge for all countegzmtthcompute prtfolio level capital charge.
Counterparty charge is calculated for two different scenarios:

A Expected Exposure calculated with Current Market Data.
A Expected Exposure calculated with Stress Market Data.

1  Expected Exposure Data Population:The data requirement which is required as input for
calculation of CVA Charge using Advance Approdshs follows:
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A LGDMKT : This isthe loss given default of the counterparty based on the spread of a market
instrument of the counterpartyt should bebased ommarket assessment and not an internal
estimate. LGD Markethould be an inpubr each counterparty.

A Si: This is thecredit spread of the counterparty at each tenowfich isused to calculate CVA
of the counterparty. Spread dagaan inputfor each counterparty and tenor level.

A Ti: This is the énor at which th&xpected Exposure (EEndspread are provided. Tenian
input for each EE andosead.

A EEi: This is he expected exposure (EE) of the counterparty at revaluation time ti where
exposures of different netting sets of cwerparties is added. Expectexbesureis aninput at
each counterparty and tenor level.

A Di: This is the default risk free discount factor for each revaluation time bucket. Defuitee
rateis aninput for eacltounterparty and tenor ti.

1  Counterparty L evel CVA Calculation: CVA RWA calculationat counterparty leves computed by
the following formula:

CVArwa= 12.5*°K

Where K= CVA Capital charge calculated as per formula specified in standardized or advanced
method for each counterparty.

1  Portfolio L evel CVA Calculation: CVA RWA calculationat portfolio levelis computed using the
following formula:

CVA RWA =12.5*K

Where K= CVA Capital charge calculated as per formula specified in standardized or advanced
method at portfolio level.

NOTE: CVA RWA is added to Credit RWA and is not multiplied by the factor 1.06.

Key Data Elements

A few key data elements are provided in this section for computation for Credit Valuation Adjustment. For
a complete list of tables drcolumns to be updated refer to the Download Specifications document.

1  CDS Index Composition data requirement.
1  CDS Spread data for Rating and Tenor.

1  Average Index Spread for all the Index Hedge Position.

Out of Scope
The following are not covered by thgplication in the computation of Credit Valuation Adjustment:
1  Treatment of gecific wrong way risk.

| Treatment ofmcurred CVAloss.
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Chapter 5

Application Processing

5.1 Pre-processing &ps

5.1.1Data Requirements

Data can be divided into the following categories:

Setup Tables

A setup table is a set of data that is static and does not change on regular intervalsa $btof seeded data
which refers to the initial data that is provided with dipglication.DIM_Bands table needs to betwge for the
bands which are not used for regulatory reporting. Data should be setup for these bands

Sl.
No. Column Name Comments
1 | D RECORD END DATE Date till the value of the band can be used
2 | D RECORD _START_DATE Any date less than or equalfC_MIS_DATE
3 | FIC_MIS_DATE MIS Date of the run
F_LATEST_RECORD_INDICAT
4 | OR Should be 'Y’ for the latest records
Should be 'Y" if the value in N_BAND_LOWER_BOUND_VALUE should be included in th¢
5 | F_LOWER_VALUE_INCLUSIVE | range; else 'N'
Should be "Y' if the value in N_BAND_UPPER_BOUND_VALUE should be included in the
6 | F_ UPPER_VALUE_INCLUSIVE | range; else 'N'
7 | N_BAND_CODE Distinct code should be provided for each member of a band type
N_BAND_LOWER_BOUND_VA
8 | LUE Lower bound value of theange
9 | N_BAND_SKEY Distinct surrogate keys should be provided for each records in the table
N_BAND_UPPER_BOUND_VAL
10 | UE Upper bound value of the range
11 | V_BAND_CATEGORY Band Category
12 | V._BAND_CATEGORY_DESC Band Category Description
13 | V. BAND_SHORT_DESC Band Short Description
14 | V_BAND_SUB_CATEGORY Band Sub Category
V_BAND_SUB_CATEGORY_DE
15| SC Band Sub Category Description
16 | V_BAND_TYPE Band Type should be codes mentioned in Table 2
17 | V_BAND_UNIT Band Unit

The Band type codes f@im_Bands table is as follows:

Sl.
No. Band Types
DELINQUENCY BAND
EXPECTED LOSS BAND

LTV BAND

LTV BAND USFR
MATIRBCB
MATURITY BAND

MR TIME BAND
OPERATIONAL LOSS

w0 ([N (oo [0 [~ W N |
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9 | PD BAND
10 | PD BAND USFR
11 | RW BAND

Dimension Population

This section provides steps required to setup and execute the slowly changing dimension process.

Overview of SCDs

This component is used to load data from the stage tables into the slowly changing dimension tables. SCD
batches are run usually at fixed intervialsexample at the end of each month. This is applicable for
dimensions like the Exposure Dimension. There are also tables like the Product dimension where the SCD
process for this ideally is needed only when new product types are introduced. When that&0CB

executed for the first time it loads all the data in the stage tables for that extraction date and it also inserts
two records Missing and Others.

When the batch is run for the next extraction date, then the new records are inserted. Htesavfdiuk
modified records are updated with the extraction date and new records with start date as the extraction
records are inserted. The records that are the same for both extraction dates are left untouched.

The SCD component is delivered througheaecutable.

Type 1 SCD methodology

The Type 1 methodology overwrites old data with new data, and therefore does not track changes to the
data across timé&or Example

Consider a Dimension Table, DIM_PRODUCT.

N_Product _Skey| V_Product Name| D_Start Date| D_End_Date F_Latest_Record_Indicatorl

1 PL 5/31/2010 12/31/9999 Y

N_Product_Skey is the surrogate key column which is a unique key for each record in the dimension table.
V_Product_Name is the product name

D_Start_Datendicates the date from which this product record is valid

D_End_Date indicates the date to which this product record is valid

F_Latest Record_Indicator: A value 'Y' indicates this is the latest record in the dimension table for this
product and 'Nindicates it is not.

If the V_ProductNamecolumn is set as a Type 1 and if there is a change in the product name to 'Personal
Loan' from 'PL' in the earlier example in the next processing period then, when SCD is executed then the
record in the earlier emple would be changed to

D_End_Date
N_Product Skey V_Product Name| D_Start Date| D_End_Date| F_Latest Record Indicatd
1 Personal Loan 6/30/2010 12/31/9999 Y

Type 2 SCD Methodology

The Type 2 method tracks historical data by creating multiple records for a given natural key in the
dimensional tables with separate surrogate keys. Witie 2, the historical changes in dimensional data

are preserved. In the earlier example, for thenghan product name from 'PL' to 'Personal Loan' if history

has to be preserved then the V_Product_Name column has to be set as Type 2 in which case when SCD is
processed for the processing period in which the change happens it will insert a new rebordnais the
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example below.

N_Product_Skey| V_Product_ Name| D_Start_Date| D_End_Date| F_Latest Record_Indicato
1 PL 5/31/2010 12/31/9999 Y
1 Personal Loan 6/30/2010 12/31/9999 Y

A newrecord is inserted to the product dimension table with the new product name and the latest record
indicator for this is set as 'Y" indicating this is the latest record for the personal loan product and the same
flag for the earlier record is set to 'N'.

Pre-requisites

The setup tables accessed by the SCD component, including SYS_TBL_MASTER,
SYS _STG_JOIN_MASTER have the required entries. The tables SYS TBL_MASTER and
SYS_STG_JOIN_MASTER are seeded. You will only need to add entries in these tables iflyasead
defined dimensions.

Tables used by SCD Component

The SCD Components provide the details of mapping between the Stage Table and its corresponding
Dimension table. Sys_table_master and Sys_stg_join_master form part of the SCD Components and are
executable for each report extraction date (MIS). The tables provide information on whether the history of a
table attribute is maintained or not.

SYS_TBL_MASTER
The application installer will populate one row per dimension for the seeded Dimensions ibl¢his ta
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Column Data Column Description
Name Type
MAP_REF NUMBER
NUM ®) The Mapping Reference Number for this
- unique mapping of a Source to a Dimension
Table
NOT
NULL
VARCHA . .
TBL_NM R2(30) Dimension Table Name
NOT
NULL
STG_TBL VARCHA .
“NM R2(30) Staging Table Name
NOT
NULL
SRC_PRT NUMBER Priority of the Source when multiple
Y 2) sources are mapped to the same target
NULL
The sequence in which the various sources
SRC_PRO NUMBER for the DIMENSION will be taken up for
C_SEQ ) f
processing
NOT
NULL
SRC TYP VARCHA The type of the Source for a Dimension i.e.,
- R2(30) Transaction Or Master Source.
NOT
NULL
DT_OFFS NUMBER The offset for calculating the Start Date
ET ) based on the FRD
NULL
SRC_KEY 2\13L)JMBER Source Key
NULL

Example data: The following data is inserted by the application installer for the 'Product’ dimension

(DIM_PRODUCT).
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Row Fields

DT_OFFSET 0

MAP_REF_NUM 78

SRC_KEY

SRC_PROC_SEQ 7

SRC_PRTY

SRC_TYP MASTER

STG_TBL_NM STG_PRODUCT_MASTER
TBL_NM DIM_PRODUCT

The following are the columns and data type particulars that the SCD Executable uses

Column Name Data Type
NUMBER(3)
MAP_REF_NUM
NOT NULL
VARCHAR2(30)
TBL_NM
NOT NULL
VARCHAR2(30)
STG_TBL_NM
NOT NULL
SRC _PRTY NUMBER(2)

The following table lists ouBtage tables and its corresponding Dimension tables which are used in the

BASEL product
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MAP_REF_ DIM TABLE STG TABLE
NUM

1 Dim_Acct_Status STG_ACCOUNT_STATUS_MAST
ER

12 Dim_Branch STG_BRANCH_MASTER

25 Dim_Commodity STG_COMMODITY_MASTER

28 Dim_Country STG_COUNTRY_MASTER

42 Dim_Exposure STG_EXPOSURE_MASTER

43 Dim_Exposure VW_BASEL_STG_FCT_BNK_INS
T_EXP

47 Dim_Geography STG_GEOGRAPHY_MASTER

51 DIM_INDUSTRY STG_INDUSTRY_MASTER

53 DIM_INSTRUMENT_CONTRAC VW_STG_INSTRUMENT_CONTR

T ACT

61 DIM_LOB STG_LOB_MASTER

64 DIM_MARKET_VARIABLES STG_MARKET_VARIABLES_MA
STER

69 Dim_Mitigant STG_MITIGANT_MASTER

70 Dim_mitigant_type STG_MITIGANT TYPE_MASTER

71 Dim_MR_Asset STG_MR_ASSET_MASTER

78 DIM_PRODUCT STG_PRODUCT_MASTER

99 Dim_Sec_Pool_Type STG_SEC_POOL_TYPE_MASTER

100 Dim_Sec_Program STG_SEC_PROGRAM_MASTER

105 Dim_Src_System STG _RSOURCE_SYSTEM_MASTE

110 Dim_trading_desk STG_TRADING_DESK_MASTER

122 Sec_Pool_Master STG_SEC_POOL_MASTER

168 DIM_PARTY STG_PARTY_MASTER

179 Dim_lIssue VW_STG_ISSUE

180 DIM_PARTY_TYPE STG_PARTY_TYPE_MASTER

181 FSI_BENCHMARK_CAP_CONS_ STG_BENCHMARK_CAP_CONS_

RATIO

RATIO
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MAP_REF_
NUM

DIM TABLE

STG TABLE

182

FSI_BENCHMARK_CNTR_CYC_

BUFFER

STG_BENCHMARK_CNTR_CYC_
BUFFER

SYS_STG_JOIN_MASTER

Column Description

Column Name Data Type
The Mapping Reference
NUMBER (3) Number for this unique
MAP_REF_NUM mapping of a Source to a
NOT NULL Dimension Table
VARCHAR2(30) Name of the column in the
COL_NM Dimension Table
NOT NULL
Type of column. The
COL_TYP VARCHAR2(20) possible valueare given
NOT NULL below
STG COL NM VARCHAR?2(30) Name of the column in the
- = NOT NULL Staging Table
SCD_TYP_ID NUMBER(3) SCD type for the column
NULL
Column to determine
CHAR(L) whether Lookup is required
PRTY_LOOKUP_REQD for Priority of Source
B B NOT NULL against the Source Key
Column or not
VARCHAR2(15
COL_DATATYPE (12) Column Data Type
NULL
COL_FORMAT VARCHARZ2(15) Column Format
NULL

The possible values for column type (the column COL_TYPE) in SYS_STG_JOIN_MASTER are:

|l

=A =4 =4 -4 4 -4 A -4

PK'1 Primary Dimension Value (maye multiple for a given "Mapping Reference Number")

SKT Surrogate Key

DA 1 Dimensional Attribute (may be multiple for a given "Mapping Reference Number")

SDi Start Date
ED1 End Date

LRI'T Latest Record Indicator (Current Flag)

CSKii Current Surrogat&ey

PSKi Previous Surrogate Key

SSi Source Key
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1 LUDT Last Updated Date / Time
1 LUB I Last Updated By
il NN 7 Not Null

Example data: The following data is inserted by the application installer for the Product dimension
(DIM_PRODUCT)

Row Fields

COL_DATATYPE VARCHAR

COL_FORMAT

COL_NM V_PROD_BRANCH_CODE
COL_TYP DA

MAP_REF_NUM 78

PRTY_LOOKUP_REQD FLG N

SCD_TYP_ID 2

STG_COL_NM V_PROD_BRANCH_CODE

NOTE: No changes are needed to this table if the standard key dimensions are being used within
Basel Application. If any new dimensions have been added the related column details
will have to be inserted to this table manually.

STG_<dimensionname>_MASTERThe database table which SCD uses as the source. This table comes
as a part of the Datamodel.

DIM_<dimensionname¥ Output table to which SCD writes the dimension data.
A sequence is added for every udefined dimension.
Example:

create sequence SEQ_DIM_<DIM> minvalue 1

maxvalue 999999999999999999999999999

increment by 1

Executing SCD Components
To execute the SCD component from OFSAAI Batch Process, perform the following steps:

For a more comprehensive coverage of configuration and execution of a batch, see Oracle Financial
Services Analytical Applications Infrastructure User Guide.

1  From theHome menu, selecOperations, then selecBatch Maintenance

Click New Batch('+' symbol in Batch Name container) and enter the Batch Name and Description.
Click Save

Select the Batch you created in the earlier step by clicking the check box in the Batch N&imeico
Click New Task('+' symbol in Task Details container).

Enter the Task ID and Description.

=A =4 =4 -4 4 =

Select Run Executable, from the Component ID list.
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1  Click Parameters. A pop up window will open, enter the following values and then click Save:
1  Executable scd,<map ref num>>
For example, scd, 2.

The Basel batch created for SCDs is the <infodom>_SCD. Infodom refers to the Information Domain name
The map_ref_num can be looked up from table 7.

Wait: When the file is being executed you have the choice to eithirtill the execution is complete or
proceed with the next task. Click the list box of the field provided for Wait in the Value field to select 'Yes'
or 'No'. Clicking Yes confirms that you wish to wait for the execution to be complete. Clicking No
indicates that you wish to proceed.

Batch Parameter: Select 'Y' (upper case required)

Stage Data

In this section, Stage Data can be populated in either the Product Processors or Other Stage tables as given
below:

1  Product Processpis an entity in thd8asel Regulatory Capitapalication which stores data from the
Operational Systems of the Bank. This entity is created based on the various financial products that
the bank caters to. Stage tables for Product Proceksawesbeen categorized egposures data of
Product Processors. The Product Processors of all the jurisdictions are the same, except for the Islamic
Banking Jurisdiction.

1  Others: Data can be populated into Stage tables, besides using Product Procegsersthas
respective jurisdiction:

For more information on the list of columns to be populated within each table, refer @otheoad
Specificationglocument.

The set of sample data to be to be populated for the following tables are listed in the attakkbdet.
i  Stg_product_master
1  Stg_lob_master
i  Stg_mitigant_type_ master
il Stg_party_type_master

]

Sample_Data.xls

5.1.2 Data Assumptions

The following section aims to identify certain data related assumptions for specific tables which will help
in the smooth functioning of tHeasel Regulatory Capitapalication.

Dimension Table

DIM_CAPITAL_ACCT_HEAD : GL items and Non GL itemsare differentiated in the column
F_GL_IDENTIFIER with flagY indicating GL items and flaly as an indicator for neL items)

Mapping Table:

FSI_CAPITAL_STANDARD_ MAPPING : For certain standard account head line items which
processed by thepalication (for exampleNet Tier 1 Capital, Total eligible capital, Tier 1 Capital
Ratio, Capital Ratio) you are expected to provide the mapping for these iten@tteess in the column
v_capital_account_identifierin the FSI_CAPITAL_STANDARD_MAPPING table. These&Capital line
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items mapped a®thers are used in the T2F CAPITAL_STD_ACCT_HEAD_ POP to insert records
into FCT_STANDARD_ACCT_HEAD fromFCT_CAPITAL _ACCT_HEAD

FACT Table:

FCT_CAPITAL ACCT _HEAD : GL items and noGL items are differentiated in the column
F_GL_IDENTIFIER with FlagY indicating GL items and Flal indicating norGL items. The T2T
which populates data frol8TG_GL_DATA to the tableFCT_CAPITAL ACCT_HEAD populats
value Y in the column F GL IDENTIFIER. The T2T which populates data from
STG_STANDARD_ACCT_HEAD to the tableFCT_CAPITAL_ACCT_HEAD , populats value N in
the columnF_GL_IDENTIFIER . The reclassification of GL and non GL skeys to déad account head
skey (N\_STD_ACCT_HEAD_SKEY) happens inFCT_CAPITAL_ACCT_HEAD table by either the
following:

T A Type 2 rule to reclassify  using DIM_CAPITAL_ACCT_HEAD and
DIM_STANDARD_ACCT_HEAD .

1  Referencing the mapping talilé&=SI_CAPITAL_STANDARD_MAPPING .

From the FCT_CAPITAL_ACCT_HEAD table both GL and Non GL data flows into
FCT_STANDARD_ACCT_HEAD table. Again the distinction is based on the flagin the column
F_GL_IDENTIFIER .

5.1.3 Data Loading

The OFSAAI Data Integrator framework allows you to move data flexibly within the Oracle Financial
Services Analytical Applications (OFSAAData Model at different levels of granularity and at various
stages of the process.

Data can be loaded into the required Stage or Setup Tables in the following ways:

i  Connecting to other databases: Relational data sources can be defined to commgctotathe
Relational Database Management SystRREMS like Oracle, IBM DB2 MS SQLServer and any
RDBMS through native connectivity drivers or ODBC. RDBMS data source lets you define the
RDBMS engine preseivcally or remotely with=TP accesgo remote server

1  FlatFiles: Flat File data source lets you define the Flat File present locally or remotely with FTP
access to remote server. Data files can be made available in the standard staging area configured in
OFSAAI. A FlatFile data source is a local data source residing the staging area of the
Infrastructure Database Server.

For more information on format of the flat file or RDBMS file refer to Bmwvnload Specifications
document.

Further, data can be loaded or maintained using the following companeileble in the Data Integrator
Framework:

1  Excel upload Choose this option when you have moderate quantities of data that is available in an
excel file format.

1 Manual Data Entryi Forms: The DataEntry Formsand Queries (DeFQ) module of the Data
Integratoris designed to create user friendly Data Entry Screens with a choice of layouts, which
enables data viewing and data manipulation easily. You can select tables based on which you can
create forms that carehused in angpplication

For more information on data loading activities like Flat File Source and Connecting to other databases,
refer to theOFSAAI 7.3 User Manual

For more infomation on Data Entry forms, refer Bata EntryForms and Queriesn page30.
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5.1.4 Reclassification Rules

A sample list of Products, Customer Types, Issuer Types, Collateral Types, Credit Ratidgs

Organization Structure are pdefined in the BasdRegulatory Capitaépplication. However, the list and

naming convention of Products, Customer types, and so on, might differ frofmaaketo another. The

applicatonrec | assi fi es t he Ban kiaveich deed reot change dor esdgivennsdtaor d dat a
regulations andthen processes it based on standard classifications. This restricts the level of modifications

needed for each implementation to justclassifying the Banfs data into the relevant standard
classifications.

Setting up the Data

The respective Dimension bies corresponding to ProducBI¥_PRODUCT ), Customer Typedssue
Types OIM_PARTY_ TYPE), Collateral Type DRIM_MITIGANT_TYPE ), Credit Ratings
(RATING_SRC_MASTER and DIM_CREDIT_RATING ) and Organization  Structure
(DIM_ORG_STRUCTURE) need to be populateditiv the list of Product Types, Customer Types, Issuer
Types, Collateral Types, Ratings and Organization Structure as used in the respective bank.

As described in the data requirements section, these tables can be populated by directly uploading data into
the tables if they are not likely to change frequently or by using the SCD component, if the data is likely to
change over a period of time.

Also data is expected inSTG_PRODUCT_MASTER, STG_PARTY_TYPE_MASTER and
STG_MITIGANT_TYPE_MASTER for product, partytype and mitigant types. SCDs will populate data
from these tables intbIM_PRODUCT, DIM_PARTY_TYPE andDIM_MITIGANT_TYPE .

Modifying the Re-Classification Rules

The hierarchies related to Proddgipes,CustomerTypes, and so gmeeds to be rsaved if the data keeps

on changing. This can be done individually for each hierarchy using the Unified Metadata Manager or in

bulk using theSave Metadatalink under Administration on the LHS pane of OFSAAI screefi.new

nodeis created in the source hierarchy. This node has to be mapped to the node in the target to be added in

the target hierarchy. The peonf i gured recl assification rules are modi
Standard data using the Rules rReavork. For more information, refer t€Components of OFSAA

Infrastructureon pages.

5.2 Processing

5.2.1 Introduction

Once data stores are created BRulks, Processes anBuns are defined, the timing and frequency of the
Execution can be establishdebr more information on the Runs prenfigured with the applicatiomefer

to theRun Charts To execute Runs as batches refer to the Operations section, referQ&3AeAl 7.3
User Guide

The scheduling oRuns within OFSAAI can be managed on a4tgak or batch basis. Batch processan

be executed daily, weekly, monthly, or to meet specific business needs. The Run Managemerst$acility
provides the ability to run jobs in a manual or fi@le basis, as required. Existing investments in external
schedulers can also be used to call web services within this infrastructure.

5.2.2 Batch Processing

A batch refers to a set of executable processes based on a specifieBatahes relating to the Basel
Regulatory Capital application needs to be executed as specified below. These batches are executed from
the Operations Menu of OFSAAI. For more information of the Operatieason refer to theOFSAAI 7.3

User Guide
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1  Slowly Changing Dimension batch: The needs to be executed when you are installing the application
for the first time. Subsequently, this batch needs to be executed only when new data is added. The
tasks processed and theder in which the tasks are procesasgispecified in the Run Charts.

1  Basel Common batch: The following tasks are mapped to the Basel Common batch:
A Data Population: This task populates the table DIM_DATES.

A Party Role Map CalculationThis task populates the party and the role mapping from
STG_PARTY_ROLE_MAPPING to FSI_PARTY_ROLE_MAPPING

A FSI IRCS CalculationThis task populates FSI_IRCS from STG_IRC_RATE_HIST

1 PARTY_FINANCIAL_DATA POPULATION Batch:Populates the party financial data. Need to be
executed as required when the party financia éaavailable

1  BASEL_DAILY Batch: This batch is to be executed on a daily basis. This batch is used to populate
the exchange rate between different currencies for each date.

5.2.3 Run Management

The Run Management framework is a unique feature of the Basglatory Capitalapplication which
enables a business usewrithout assistance from a technical analyst easily define and execute a Run.
This framework allows you to define a Run by selecting a combination of different Basel approaches for
RWA computaibn. It also allows you to define a Run for a combination of portfolios.

The applicationRurs can be executed aRRF batch from the Run Management GUI. The Run
Management GUI lists all Runs defined in Ruleramework.For more information refer to Rules
Frameworkon page39.

NOTE: For CBRC Jurisdiction, if Credit Risk is selected in Run Management, then the relevant questions
will not be displayed as Credit Risk is not a part of CBRC jurisdiction in Basel Regul@apital Basic
and no approaches/options are mapped to the segment.

The Basel Run Management Ul consists of the following 3 functionalities:

9  Portfolio Definition : wherein you can define a combination of portfolios to participate in a Run. For
example: If an institution wants to process orBn Balance Sheetlata and not all the product types
then the institution has the choice of selecting a sub type of an entire portfolio for processing. The
other features dPortfolio Definition are:

A View details ofa defined Portfolio
A Existing values of a Portfolio can be edited
A A new Portfolio can be created by copying the existing values of a defined Portfolio

T Run Definition: wherein you can define a Run for the Portfolios defined irPigfolio Definition
scre@ by selecting théasel approaches relevant to the jurisdiction. The other features Riuthe
Definition are as follows:

A View details of a defined Run
A The existing values of a Run can be edited.

1 Run Execution wherein you can define the parameters ofum Rnd execute a Run. The other
features of th&®un Executionare as follows:
A View defined parameters of a Run.
A Parameters can be entered at the Run Level.

A The Existing Parameter values can be edited and there is an option to create and execute a batch.
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Portfolio Definition

Adding a New Hierarchy for Portfolio Creation

To add a new hierarchy for portfolio creation theierarchy code needs to be added in
PORTFOLIO_HIERARCHY_MASTER as shown below:

Column Indicative values
V_HIERARCHY_CODE Containshierarchy code of the hierarchy to be added
F_LATEST_RECORD_INDICATOR To be set to 6Yd for the hierarchies w
D_RECORD_START_DATE Start date of the hierarchy.
D_RECORD_START_DATE End date of the hierarchy.

Portfolio Definition Screen

To access the Portfolio Definition Screen:
1. Click Risk Applications on theLeft Hand SidgLHS) pane of OFSAAI Screen.
2. Click Basel Regulatory Capital
3. Click Portfolio Definition .

ORACLE " Basel Reqgulatory Capital

% Basel Regulatory Capital - —
Portfolio Defintiomn Portfolio Definition Summary @

Run Definition

Run Execution 2. Search £
7 Attribution Analysis e
Pooling
=it Oplimizer # Portfolio | = 11090f8
Name Description Created By Creation Date Last Wodified By | Last Modification Date
[l aa d SHIKHA 11712
] testas # SHIKHA
[[] testss testss SHIKHA
[[] PORT_UI TEST ULTEST SHIKHA
[ testui testui SHIKHA.
[ testnode test SHIKHA
I f SHIKHA
] [C] PORTFOLIO_NONSEC PORTFOLIO_NONSEC SHIKHA
] ert ert SHIKHA

Portfolio Definition Ul Icons

Buttons Name Icon Description
Pagination Options ¥ Helps in navigating from one page to another
View = Helps to view details of a defined Portfolio
Edit (A Clicking this icon allows you tapdate details of a defined Portfolio
Add Helps in defining a new Portfolio
Copy = Click this icon to create a new Portfolio using the same parameters of an existing Portfolio
Dimension =l Click this Iconto select the Dimensions and Hierarchy to define a Portfolio
Delete ™ Click to Delete a Portfolio
B This icon helps in searching a particular Portfolio. Type the Portfolio Name ivatime Text Box
Search and click this icon.
Reset ] The Reset icon refreshes the Portfolio Name field back to the default blank field

Defining a Portfolio

To define a Portfolio, refer to the following steps:
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1. Click in the navigation bar of thPortfolio screen, to define a new Portfolio. The
Portfolio (Definition Mode) screen is displayed.

2. Enter theNameandDescription of the new Portfolio in th@ortfolio (Definition Mode)
screen.

3. Click B2 in the Dimension & Member Selectionsection of thePortfolio (Definition
Mode) screen. Th&ortfolio Map screen is displayed.

4. Click B2 in the Portfolio Map screen and select the relevant Dimensions irFilier

Browser screen by clicking 4 . The selected Dimension appears in Batfolio
Map screen.

Portfolie

Dnmeniaw Baraser -~ Wetpege Duabog [ ]

Lewiml leetancy

M

5. Click onthe Dimension appearing in tiRortfolio Map screen to select the Nodes of
the selected Dimension shown in the following figure:
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=3

6. Cl i ck oOPorfolio Mam screen after seldoy nodes. ClickSave on Portfolio
(Definition Mode) screerto save the portfolio as shown in the following figure:

Portfolio

# Define Portfolio
MName PORTOLIO_SEC

PORTOLID_SEC
Description*

% Dimension & Member Selection [i5]
Selected Dimensions Selected Members

Product Credit Card Outstanding

Mitigant Type Banker's Acceptance

from p | |
l Record saved successfully

Run Definition
To access the Run Definition Screen:
1. Click Risk Applications on theLeft Hand SidgLHS) pane of OFSAAI Screen.

2. Click BaselRegulatory Capital.
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3. Click Run Definition on the LHS Pane. The Run Summary Screen is displayestein

you can define your own Runs.

Run Definition Ul icons

Buttons Name Icon Description
Pagination Options ¥ Helps in navigating from one page to another
View = Helps to view details of a defined Run
Edit (A Click this icon to allows you update details of a defined Run
Add Helps in defining a new Portfolio
Delete ) Click to Delete a Run
This icon helps in searching a particular Run. Type the Run Name RuthBlame Text Box and
Search ] click this icon.
Reset The Reset icon refreshes the Run Name fielck to the default blank field.

Defining a Run

Follow the steps given below to define a new Run

1. Select the relevant jurisdiction from the Segment dropdown in the Run Management
Screen
2. Click Hto add a new run.
3. Select the Regulation for which the Roeeds to be created.
# Information Domain
Information Domain Segment
Requlation
4. Enter the name of the Run and a relevant description in fields Run Name and Comments
respectively, in th Run Management screen.
# Run Information
Run Name’ Comments
5. Click to select the relevant run type (Capital Calculation or Single Counterparty

Exposure) for which you want to create the Run, shown in the following figure:

# Select

Run Type

| Capital Calculation Single Counterparty Exposure

In a Capital GlculationRun the application calculates the Risk Weights, EAD and the
RWA for all the credit exposures @single counterparty. In this run we also calculate
the capital adequacy ratio to the reporting agemeya Single Counterparty run, the
application only calculates the concentration of Credit exposure against a particular
counteparty. No RWA calculation or CAR calculation required.

If you are creating a Capital Calculation Run:

i. Click to select the relevant risk type for which you want to execute
the Run, shown in the following figure:
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Select Credit Rizk [IMarket Risk [] operatienal Risk

Capital Structures O ez @ MNo CRM ®vesz O MNo

ii. Click ®to selectYes or No to include orexclude Capital Structure
Computation and CRM (CRM is the process which incorporates the
eligible deductions provided against specific exposures by the bank)
functionality in the Run, shown in the preceding figure.

iii. Click the relevant Risk tab (highlightexb per earlier selection of risk
type) to select the approaches within each risk type, shown in the
following figure:

[ Credit Risk T Market Risk T Operational Risk L

If you are creating a Single Counterparty Run:

i. Click ®to selectYesor No to include or exclude CRM (CRM is the
process which incorporatethe eligible deductions provided against
specific exposures by the bank) functionality in the Single Counterparty
Run, shown in the below figure:

# Single Counterparty Exposure

CRM 9 Yes No

ii. Only Credit Risk tab will be enabled for Single Counterparty run as
shown in the below figure:

Credit Risk IMarket Risk Operational Risk

6. For aCapital Calculation Rurclick ®againstPortfolio Identifier to select the defined
Portfolios to participate in the Run. The relevant approaches will appear in the Basel Il
Approaches section (For examplon Securitization Standardized. Click B to view
the sub approaches under sect@sel Regulatory CapitalApproachesas shown in the
following figure:

For Single Counterparty Run, clic-againstPortfolio Identifier to select the defined
Portfolios to participate in the Run. The relevant approaches will appear Batat
Regulatory Capital Approaches section (For exampgingle Counterparty Exposure
Calculation). Click ' to view the sub approaches under secBasel Regulatory
Capital Approaches as shown in the following figure:
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# Credit Risk

Bazel Regulatory Capital Appreaches [="Portfolic ldentifier

[#]-Man Securttisation Standardized

[*-Non Securitization FIRB

[*-Non Securitization AIRB

[*securitization Standardized

‘Securitization - Rating Bazed Approach

[#]-Securitisation - Internal Assessment Approach

[*#I-Securitization - Supervisory Formula Approach

[*]'Securitisation - Internal Rating Based Approach

7. For Capital Calculation Runjick )0 select the relevant sub approaches, shown in the
following figure:

% Credit Risk

Basel || Approaches

ElNen Securitisation Standardized

EFClaims on Sovereign

[EUse ECA Country Scores for risk weighting claims on Soversigns
) ves &) Mo |
EFClaims on PSE
EOpticn used for claims on domestic PSEs
(= Option | > Option 11 |

EF-Claims ocn Bank

[EH-Cpticn for risk-weighting claims on Banks

(=) Opticn | () Opticn I |
E}-Claims on Corporates

= Supernvisor permission to risk weight all corporate claims at 100%
" without regard to external rating

(%) Yes O No

[EHClaims Secured by Commercial Real Estate

= Has the national supervisor permitted a lower RW for certain
" commercial real estate exposures?

(2 Yes O No

EFPast Due
— Fast due treatment for non-past due loans to counterparties subject
" tooa 150% RW

) Yes O Mo

[EFUse of 0% RW for Gold Bullion held in own vaults or on allocated basis

(2 es O Ne

— Use of bomower's domestic cumrency rating for exposure in foreign Exchsng:—[

" transactions when loans extended to certain MODBs

(%) Yes C Mo

ESFT

Simple Approach
IR

8. For Capital Calculation Rurekect (' ) a portfolio that you want to map te approach
or subapproach, shown in the following figure:

For Single Counterparty Ruselect (' ) a portfolio that you want to map Bingle
Counterparty Approach
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e

ve Approach (O LGD Adjustment Approach

sive Approach (%) LGD Adjustmen

t Approach

Figure 1: Portfolio Mapping

9. Click Saveafter defining the Approaches, Slipproaches and Portfolios for each risk
type.
You have successfully created a Run.

Run Execution

To access the Run Execution Screen:
1. Click Risk Applications on the Left Hand Side pane of the OFSAAI Screen.
2. Click BaselRegulatory Capital.

3. Click Run Executionon the LHS Pane. The Run Summary Screen is displayeztein
you can definend execute Runs.

Run Execution Ul Icons
The following table aims to familiarize you with the common icoralafsle in the Run Management Ul:

Buttons Name Icon Description

Pagination Options ¥ Helps in navigating from one page to another

View E Helps to view details of a particular Run

Run Default Parameters =x Click this icon to allow you to update the Run Default Parameters

Run Execution .

Parameters oK Click this icon to allow you to update the Run Execution Parameters

Add Helps in adding a hierarchy

Run Execution i Helps in viewing thd&Run Execution details

Copy Iﬁl Click this icon to display the Run Execution Parameters screen to modify or create a batch
B This icon helps in searching a particular Run. Type the Run Name RuthBlame Text Box

Search and click this icon.

Reset The Reset icon refreshes the Run Name and Run Type field back to the default blank field
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Buttons Name Icon Description

Execute o Click to execute a Run
Table 1: Run Execution Ul Icons

5.2.4 Run Management Summary

Run Management Summarysglays the list of runs defined in tHeules Frameworlexcept those with
ImmediateExecution OptiorYesin the grid. It provides the following details of the run:

Run name
Run Type
Created By

Creation Date

=A =4 =4 -4 =

Modification By
1 Modification Date

The SearchPanel has a provision to search based on segment, Run name, and Run type.

ORACLE \ Basel Regulatory Capital

S*E’aiﬁ:nﬁsﬁ:‘gz‘%’;ﬁ’:‘w Run Management Summary
& Run Definition % Search B B
Run Execution —
(%) Attibution Analysis Segment hd Run Name
Pooling
.1 Optimizer T v
# List of Runs s 1to 25 0f 34
Run Name Run Type Created By Created Date Last Wodified By Last ModifiedDate V.
[F]  Capital Calculation - BIS Foundation IRB Approach BASELNERUN  S¥SADMN SYSADMN 172302012
[F]  Capital Calculation - BIS Basel | Approach BASELNERUN  SYSADMN SYSADMN
B T <k~ BIS Standardiesd
a t';if‘:il;ma Population - Warket Risk - BIS Standardised BASELNERUN  SveADMN -
sk Weighted Ass ~Market Risk - BIS
_| [o] sk Weghied Asset Calculation - Warket sk - 1 BASELNERUN  SveADMN -
l St roach
s Credil Risk - BIS Bas
] et Caleulation - Credit Risk - BIS Basel| BASELNERUN  SYSADMN SYSADMN
Ieig set Calculation - Operational Risk - BIS ra s s
=) Alternate Standardised Approach BASELINE RUN SYSADHN SYSADHN
d S - isk-BIS
] 4 }:‘EE;'“'“'“" Operational Risk - BIS BASELNERUN  SYSADMN SYSADMN
s . k- BIS Bas
O :I:Fmﬂcfttalculallcn Operational Risk-BIS Basic  pooc oo™ sveanim -

You can see the complete list of runs with the help of paginbtioravigating from one

page to another by clickinthe (Next) (Previous) icons, by clicking th& (No Records) to be
viewed per page or by providing the input for the number of records to be displayed per page or on the bar.

You can also sort the records to view it in convenient way.

Run Default Parameters

Run Default Parameter allows you to enter and save the Run level parameters. To input the run level

parameters select tleheckbox corresponding to thatiRand click =% icon on the navigation bar. Run
Parameters scee is displayed where you can view and input Run level parameters related to that Run. You
are allowed to add or modify the parameter values and store the same.

NOTE: To modify or view the parameters the Modify Run Parameters role should be mappedusegyour
profile.

The following parameters are to be updated:

1 Legal Entity 1 The accounts of the selected Legal entity and its child entity (depending on the
consolidation type selected) is processed to calculate provision. hientelationship between
Legal Entity will be as defined in DIM ORG STRUCTURE table.
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1  Consolidation TypeT This field is read in conjunction with Legal Entity field. It is a dropdown box
and the value could b®olo or Consolidation. SelectSoloif you want to process direct accounts o

the Legal entity and not that of its child entities. Select Consolidation if you want to process all the

accounts under the Legal Entity and its child entities. In case of Consolidation alyjriotz
exposures are excluded.

1  Reporting Currency i The currencycan be selded from Run Parameters scre@tl. amountsin
the Run areonverted to the selected Reporting Currency.

Run Management Summary

# List of Runs [SRE 3= 1N 1ta 2 of 3

BRG]

R Cagits| Calculstion - FRE IRE Agprosch
I un Name

F
m [

Run Execution Parameters

In addition to the Run Default parameteRein Execution Parameterscreen allows you to enter and save

the Run execution parameters. By clicking =3% ljcon a batch with the entered Run execution

parameters is created. The batch created can be executed by (J Exsculs | putton. To input the Run

Execution Parameters select tbleeck box corresponding to that run and click & button on the
navigation bar.

NOTE: To execute a Run, trexecute rumole should be mapped to your user profile.

In the Run Execution Type section, you can seledtes if you want the Portfolio tqgarticipate in the
execution.The following Run execution parameters are to be updated:

1 Legal Entity: Default Legal Entity set for the ruag mentioned in Default Parameters for Raah
be changed for the specific execution. The accounts of the selezgad entity and its child entity
(depending on the consolidation type selected) are processed to calculate provisionchidrent
relationship between Legal entities will be as defined in DIM_ORG_STRUCTURE table.

1 Consolidation Type Default ConsolidatioMype set for the rura§ mentioned in Default Parameters

for Run)can be changed for the specific execution. This field is read in conjunction with Legal Entity

field. It is a dropdown box and the value couldSw#o or Consolidation. SelectSoloif you want to
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process direct accounts of the Legal entity and not that of its child entities. Gefexdlidation if
you want to process all the accounts under the Legal Entity and its child entities. In case of
Consolidation all intra-group exposures are exded.

1 Reporting Currency: The currency for a particular execution can be selected from Run Execution
Parameters screen .All amounts will be converted to the selected Reporting Currency.

1 FIC_MIS_DATE : Date ason which data should h@cked and processed.

1 Run Execution Description This is to describe a run in detail. It is an optional parameter.

Run Management Summary ‘

1t020f3

miElFabiied pate ¥
BEE)

11

Capital Caloulation - FRB IRB Approach
j Run Name

Legal Entity * (B

Run Execution Summary

Selecting a Run from the Run Management screen andraicke & icon displays thékun Execution
Summary screen where the following sections are displayed.

1 Run Details
1 Run Execution Details
The Run details, displays the following details:

 Run Name

T Run Type
1 RunlID
TheRun Execution Details displays the following details:
1 Run Skey
1 Run Execution Id
1 FIC MIS DATE
1 Execution Status
1 Execution Date
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i Time of Execution

% Run Execution Details

Run Skey

]

Run Execution Summary

Capitsl Calculation - FRB IRB Apg Run ID 1206182227282

BASELINE RUN

5 3t 30f3

Run Execution Id FIC IS DATE Execution Status Execution Date Time of Execution

RQEXE018 10/20/2011 ONGOING

Figure 2: Run Execution Summary Screen

Click the checkbox against Run Execution Id for the following:

1 View Parameter details

T Copy

A

Clicking the B icon displays the parameter details like Run Execution
Parameter Detail.

Clicking ] icon to display theRun Execution Parameterscreen with
the parameters populated as the selected execution and you can modify or
can create a batch and execute the same.

Run Execution Summary

Run T BASELINE RUN

% Run Execution Details

fon T, ::‘:\:T:‘m - ﬂ‘ Run Execution Parameters - Windows Internet Explorer

. Run Details
R — Capitsl Calculstion - FRB IRB Approsch
-
B
BASELSOL
1 Execute
A Clicking “% icon triggers the batch which has been created frorRtime

Execution Parameter screen and the status of the triggered batch is
displayed. In the execution summary screen multiple selections of the
execution ids is available to trigger a batch.
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% Run Execution Summary

Run Type BASELINE RUN

% Run Execution Details

Run Skey Run Execution Id A Information -- Webpage Dialog,

16105] Batch T
1 ID:BASELED 12

oo

Run Nams Capitsl Calculsticn - FRE IRB Apg Run ID 1208182227482

1to3

Time of Execution

of 2

5.2.5 Run Management Maintenance

You also have the option of modifying the various parameters in Run Management. These parameters can
be modified in the Run Managemengt8p tables. The relevant Run Management Setup tables configured

in the Basebpplication are as follows:

1 RM_SETUP_SEG_REGULATION_MAP : This table contains the list of regulations mapped

to each segment.
Primary key->V_SEGMENT_CODEY_REGULATION

Column Indicative values
V_SEGMENT CODE Contains the segment Code
V_REGULATION Contains theegulation mapped to the segment

To add a new regulatiorunder a particular segment an entry needs to be done in the

RM_SETUP_SEG_REGULATION_MAP table.

1 RM_SETUP_APPROACH_MASTER: This table contains the list of approaches used.

Primary key-> N_APPROACH_KEY,V_SEGMENT_CODE

Column Indicative values
N_APPROACH_KEY Contains a unique key for each Approach
V_SEGMENT_CODE Contains the segment Code
V_RISK _TYPE Contains the riskype (for example 'CR','MR")
V_APPROACH_ID Contains a unique text identifier for each approach
V_APPROACH DESC Contains the description of the approaches used
V_APPROACH_ENABLED Is a flag to identify if the approach is enabled
N_GROUP_ID A uniguenumber for each risk type

Value is set to "Y' if this process is used in all executions.(for example 'Capital Consolidation'
F IS ADDED BY DEFAULT 'Credit Rating Populatiorére used it all runs)
V_REGULATION Contains the regulation to which the apgch is mapped.

1 RM_SETUP_APPROACH_DETAIL : Contains theRun Management questions and answers

for each approach.
Primary key-->V_OPTION_ID,V_SEGMENT_CODE

Oracle Financial Software Services Confidential-Restricted

236



User Guide: Oracle Financial Services Basel Regulatory Capital Basic Release 6.0.0.0.0

Column Indicative values

N_APPROACH_KEY Contains ainique key for each Approach from RM_SETUP_APPROACH_MASTER

V_OPTION_ID Unique key text identifier for each RM Question and answer(The same opticarndse
repeated for multiple segments)

V_OPTION_DESC The Run Management Questions and answers(The ga@séon and answer can be repeat
for multiple segments)

V_OPTION_TYPE The value in this field is 'TEXT' for the questions, 'OPTS' for the check boxes and 'RAD
the radio buttons

V_PARENT_OPTION_ID Contains the id of the parent question

F_ENABLED_IND Is a flag to identify if the option is enabled

F_IS_DEFAULT_VALUE Is a flag to identify whether the flag is a default value or not

F_IS_CRM This flag is used to identify the options that are to be disabled when CRM is not selecte
Ul

V_RUN_PARAMETER_COLUMN Contains the name of the 'RUN_PARAMETRS' column to which the particular option is
related to. The value of the child to this option is stored in the 'RUN_PARAMETRS' colu

V_OPTION_DEPENDENCY Contains a coma separated listdsf which if selected should disable this Question

V_REGULATION Contains the regulation to which the approach is mapped.

V_SEGMENT Contains the segment Code

T RM_SETUP_PROCESS_DETAILS Contains the processes and sub processes related to
each run management answer. There can be multiple sub processes mapped to each option id

segment code

Primary key-->

combination.
N_OPTION_ID,V_SEGMENT_CODE,V_SUB_PROCESS

Column

Indicative values

V_SEGMENT_CODE

Contains the segment Code

V_RISK_TYPE

Contains the risk type (for example 'CR','MR’ etc)

V_APPROACH

Contains a unique text identifier for each approach

V_APPROACH_DESC

Contains the description of the approaches used

N_OPTION_ID

Containgthe run management answers id

V_SUB_PROCESS

Contains the names of the processes and the sub processes

N_APPROACH_KEY

Contains a unique key for each Approach

F_MASTER_PROCESS

This flag is "Y' for the processes and is null for the sub processes

N_SUB_SORT_ORDER

It contains the order of processes when there is more than one process for an option id

V_REGULATION

Contains the regulation to which the process is mapped.

1 Run_Parameter_Detailstable: This tables contains details of the Run Parameters

Column

Indicative Values

V_SEGMENT_CODE

Stores the segment codes

V_PARAM_ID

Stores the parameter id of the parameters used in the default parameter screen

V_PARAM_DESC

Stores the description of the parameters

V_PARAM_TYPE

Stores the information on thparameter type. The type can be HIER for Hierarchy, LIST for dropdo|

TEXT for input, RADIO for radio button, CALENDAR for calendar

F_IS MANDATORY

Stores the information whether the parameter is mandatory or not

N_DISPLAY_ORDER

Specifies the order iwhich the parameters need to appear in the screen
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Column

Indicative Values

F_IS DEFAULT PARAM

Specifies if the parameter is default or not

F_NODE_SELECTION

Specifies if the hierarchy selection is single level or multi level

V_RUN_TYPE

Specifies the type of run. BR for BaseliRan, SR for Simulation Run, ST for Stress Run

F_IS_LEBASED

Specifies that the run is LE based

1 Run_Parameters_LOV table: This table contains the details of the run parameters
defined in run_parameters

Column

Indicative Values

V_SEGMENT_CODE

Stores thesegment codes

V_PARAM_ID

Stores the parameter id of the parameters used in the default parameter screen

V_PARAM_VALUE_CODE

Stores the code of the list of values to be displayed.

V_PARAM_VALUE_DESC

Stores the description of the list of values tallsplayed.

N_DISPLAY ORDER

Specifies the order in which the parameters need to appear in the screen

V_RUN_TYPE

Specifies the type of Run. BR for Baseline Run, SR for Simulation Run, ST for Stress Run

There are two types of modifications possible in Rlanagement as follows:

To add a new answer to an existing question:

ElNon Securitization Standardized
El-Claimz on Sowvereign

Oves

E-Claimz on PSE

(*) No

ElU=ze ECA Country Scores for rizk weighting claims on Soversigns

k-

El-Claimz on Bank

E-Claims on Corporates

[El-Option uzed for claims on domestic PSEs

{*) Option | ) Option I

[El-Option for risk-weighting claims on IFS

(¥ Option | ) Option I

Supervizor permiz=ion to rizk weight all corporate claims at 100%
without regard to external rating

For example: Unde€Claims on PSEif you want to add Option lll, then the new Setup data will be as

follows:

Table Column Indicative values
RM_SETUP_APPROACH_DETAIL n_approach_key Sameas O6Cl ai ms on don
RM_SETUP_APPROACH_DETAIL v_option_id New Option Id
RM_SETUP_APPROACH_DETAIL v_option_desc Option Il
RM_SETUP_APPROACH_DETAIL v_option_type RADIO
RM_SETUP_APPROACH_DETAIL v_parent_option_id v opton_i d of 6Option

domestic PSEs®
RM_SETUP_APPROACH_DETAIL f_enabled_ind Y
RM_SETUP_APPROACH_DETAIL f_is_default_value NULL
RM_SETUP_APPROACH_DETAIL f_is_crm NULL
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Table Column Indicative values
RM_SETUP_APPROACH_DETAIL v_run_parameter_column NULL
RM_SETUP_APPROACH_DETAIL v_option_dependency NULL

RM_SETUP_APPROACH_DETAIL

v_segment_code

Same as

6Cl ai ms on

RM_SETUP_APPROACH_DETAIL

V_regulation

Same as

6Cl ai ms on

To add a new guestion:

[El-Mon Securttization Standardized

El-Claimz on Sovereign
(O ves
E-Claimz on PSE

El-Claimz on Bank

El-Claimz on Corporates

@ ves

ElUze ECA Country Scores for rizk weighting claims on Soversigns

{*) No

[El-Option used for claims on domestic PSE=

{(*) Option |

) Option I

E-Option for risk-weighting claims on IFS

{(*) Option |

() Option I

_Supervizor permiggion to rigk weight all corporate claims at 100%
without regard to external rating

) Mo

For example: If youwanttoadd quest i on

such

as

AfAre f1

0 O IThisr i

s k

guestion is applicable only if 100% risk weights corporate are not applidhkle)}the new set up tables

will be as follows:

Table

Column

Indicative values

RM_SETUP_APPROACH_DETAIL n_approach_key Same aSecuditidadionrSt andar
RM_SETUP_APPROACH_DETAIL v_option_id OPTO1 OPTO2 OPTO3
RM_SETUP_APPROACH_DETAIL v_option_desc Use floor risk Yes No

weights for

corporate?
RM_SETUP_APPROACH_DETAIL v_option_type TEXT RADIO RADIO
RM_SETUP_APPROACH_DETAIL v_parent_option_id v_option _id of OPTO1 OPTO1

6Cl ai ms

Corporat
RM_SETUP_APPROACH_DETAIL f_enabled_ind Y Y Y
RM_SETUP_APPROACH_DETAIL f_is_default_value Y
RM_SETUP_APPROACH_DETAIL f_is_crm
RM_SETUP_APPROACH_DETAIL v_run_parameter_column Run parameter

column name
RM_SETUP_APPROACH_DETAIL v_option_dependency v_option _id of

6Yesd
RM_SETUP_APPROACH_DETAIL v_segment_code Same as O6Non Securi
RM_SETUP_APPROACH_DETAIL V_regulation Same as O6Non Securi

5.2.6 Run Parameters Setup for Run Creation

If the Run is not created through Run Management Ulygihedefined_run_parameterstable needs to be

wei ght
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setup manually for the selected options/approaches for a particular

regulation and segment.

USER_DEFINED_RUN_PARAMETERS table has the setup codes for different optiomgever if you

want to add more options, yaan add arecord (new setup codes withtimms) by looking up information

from RM_SETUP_APPROACH_DETAIL- the setup table for options that are displayed on the Run
Definition screen. In this table the column names are populated against the questions. Configuration of
RM_SETUP_APPROACH_DETAILS isxplained inRun Managementlaintenancesection.The column

names and values that need to be updated for the selected option are given in the below table:

Regulation: Basel
Segment: IFSB

Approach Hierarchy Selected Option run_parameters run_param
column name eters
column
value
Non Securitization Standardized
Claims on Sovereign Yes
Use ECA Country Scores for risk weighting claims on Sovereign OPT0004
v_nss_eca_for_soverig
No OPT0005
Non Securitization Standardized ;
3Claims on PSE Option | OPT0008
Option used for claims on domestic PSEs ion Il v_nss_rw_option_dpse
Option OPT0008
Non Securitization Standardized Option |
2Claims on Bank OPTO0012
Option for riskweighting claims on IIFS . v_nss_rw_option_bank
Option Ii OPT0013
Non SecuritizatiorStandardized
3Claims on Corporate Yes OPT0016
Supervisor permission to risk weight all corporate claims at 100 v_nss_100pct_rw_corp
without regard to External No OPT0017
Non SecuritizatiorStandardized Simple Risk Weight
3Equity Exposures In Banking Book Method v_nss_equity_approacl OPT0034
Option for riskweighting Equity Exposures In Banking Book )
Slotting Method OPT0035
Non SecuritizatiorStandardized Collateral Simple V_CRM_METHOD
3CRM Approach foBanking Book Approach OPT0053
Collateral Comprehensive
Approach OPTO0054
Non SecuritizatiorStandardized Supervisory Haircut
ZHaircut v_ns_haircut_method | OPT0056
Own Estimate OPT0057
SecuritizatiorStandardized N/A v_sec_approach
OPTO0500
Standardized\pproach . . v_mrs_commodity_risk
3Commodity Risk Commodity Risk “method = opT1008
Maturity Ladder Approach OPT1009

Segment: CBRC

Approach Hierarchy Selected Option RUN_PARAMETERS column name | RUN_PARAMETERS
column value

General Market Risuration Method| v_mrs_interest_rate_method OPT1003

Standardized\pproach

3lInterest Rate Risk General MarkeRisk-Maturity Method OPT1004

Standardized\pproach Simplified Approach OPT1008

3Commodity Risk v_mrs_commodity_risk_method
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Approach Hierarchy Selected Option

RUN_PARAMETERS column name

RUN_PARAMETERS
column value

Maturity Ladder Approach OPT1009
Standardized\pproach Simplified Approach OPT1013
3Options v_mrs_options_method

Delta Plus Approach OPT1014

Segment: INDIA

Approach Hierarchy Selected Option

RUN_PARAMETERS column name

RUN_PARAMETERS
column value

Non SecuritizationStandardized

3SFT Simple Approach v_ns_sft_method OPT0037
Non SecuritizationStandardized CEM v_ns_otc_method
OPTO0041

30TC
Non SecuritizatiorStandardized ) .
zHaircut Supervisory Haircut v_ns_haircut_method OPTO0056
SecuritizationStandardized N/A v_sec_approach OPT00500
Standardizedpproach General Market Risuration Method| v_mrs_interest_rate_method OPT1003
3lInterest Rate Risk
Standardizedpproach Simplified Approach v_mrs_options_method OPT1013
3Options

Delta PlusApproach OPT1014

Segment: BRAZIL

Approach Hierarchy Selected Option

RUN_PARAMETERS column name

RUN_PARAMETERS
column value

Non Securitization
2CRM Approach for Banking Book

Collateral Simple Approac

v_crm_method

OPTO0053

Requlation: Basel Il

Segment: BIS
Approach Hierarchy Selected Option RUN_PARAMETERS | RUN_PARA
column name METERS
column value
Non SecuritizatiorStandardized
3Claims on Sovereign Yes v_nss_eca_for_soverigr OPT0004
Use ECA Country Scores for risk weighting claims on Soverei NoO OPT0005
Non SecuritizatiorStandardized )
3Claims on PSE Option | v_nss_rw_option_dpse | ©PT0008
Option used for claims on domestic PSEs Option Il OPT0009
Non SecuritizatiorStandardized )
3Claims on Bank Option | v_nss_rw_option_bank | ©PT0012
Option for riskweighting claims on Banks
P ghiing Option Ii OPT0013
Non SecuritizatiorStandardized OPTO0016
3Claims on Corporates Yes v_nss_100pct_rw_corp
Supervisor permission tisk weight all corporate claims at N
100% without regard to external rating 0 OPT0017
Non SecuritizatiorStandardized OPT0020
3Claims Secured by Commercial Real Estate Yes v_nss_lower_rw_cre
Has the national supervisor permitted a lower RW for certain
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Approach Hierarchy Selected Option RUN_PARAMETERS | RUN_PARA
column name METERS
column value
commercial real estate No OPT0021
Non SecuritizatiorStandardized OPT0024
zPast Due Yes v_nss_pastdue_for_non
Past due treatment for nqast due loans to counterparties pastdue OPT0025
subject to a 150% RW No
Non SecuritizatiorStandardized OPTO0027
2Use of 0% RW for Gold Bullion held in own vaults or on allocate( Yes v_nss_0_rw_for_gold
basis No OPT0028
Non SecuritizatiorStandardized OPTO0030
2Use of borrower's domestic currency rating for exposure in foreig Yes V_nss_borrower_ccy_ra|
exchangdransactions No _mdb OPT0031
Non SecuritizatiorStandardized Simple Approach OPT0037
3SFT v_ns_sft_method
IMM OPTO0038
VaR Model OPTO0039
Non SecuritizatiorStandardized CEM OPTO0041
30TC v_ns_otc_method
IMM OPT0042
Standard Approach OPT0043
Non SecuritizatiorStandardized CEM OPTO0045
zLong Settlement Transactions MM v_ns_lIst_approach OPT0046
Standard Approach OPT0047
Non SecuritizationStandardized Supervisory Haircut v_ns_haircut_method | OPT0056
ZHaircut
Own Estimate OPTO0057
SecuritizationStandardized N/A v_sec_approach OPT0500
Securitization Supervisory Formula Approach V_SSF_SIMPLE_N_L | OPT0611
zUsage of Simplified Method for computing N and LGD Yes GD
OPT0612
No
Standardized\pproach . v_mrs_interest_rate_mg OPT1003
3Interest Rate Risk General Market Risk | /54
Duration Method
. OPT1004
General Market Risk
Maturity Method
Standardizedpproach L v_mrs_commodity_risk | OPT1008
zCommodity Risk Simplified Approach _method
. OPT1009
Maturity Ladder
Approach
Standardizedpproach L v_mrs_options_method| OPT1013
30ptions Simplified Approach
OPT1014
Delta Plus Approach
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Requlation: Basel Il

Segment: BIS
RUN_PARAME
Selected RUN_PARAMETERS column TERS column
Approach Hierarchy Option name value
Non SecuritizatiorStandardized
2Claims on Sovereign Yes v_nss_eca_for_soverign OPT0004
Use ECA Country Scores for risk weighting claims on Soverg No OPT0005
Non SecuritizatiorStandardized .
3Claims on PSE Option I | \, nhss_rw_option_dpse OPTO0008
Option used for claims on domestic PSEs Option OPT0009
]
Non SecuritizatiorStandardized .
3Claims on Bank Option I | nss rw_option_bank OPT0012
Option forrisk-weighting claims on Banks
P ghiing Option OPT0013
Il
Non SecuritizatiorStandardized OPTO0016
2Claims on Corporates Yes v_nss_100pct_rw_corp
Supervisor permission to risk weight all corporate claims at N
100% without regard to external rating 0 OPTO0017
Non SecuritizatiorStandardized OPT0020
3Claims Secured by Commercial Real Estate Yes v_nss_lower_rw_cre
Has the national supervisor permitted a lower RW for certain
commercial real estate OPT0021
No
Non SecuritizatiorStandardized OPTO0024
zPast Due Yes v_nss_pastdue_for_nonpastdue
Past due treatment for ngast due loans to counterparties OPTO0025
subject to a 150% RW No
Non SecuritizatiorStandardized OPTO0027
2Use of 0% RW for Gold Bullion held in own vaults or on alloca Yes v_nss_0_rw_for_gold
basis No OPT0028
Non SecuritizatiorStandardized OPT0030
2Use of borrower's domestic currency rating for exposure in for Yes v_nss_borrower_ccy_rat_mdb
exchange transactions No OPTO0031
Non SecuritizationStandardized Simple OPT0037
3SFT Approach v_ns_sft_method
IMM OPT0038
VaR Model OPT0039
Non SecuritizatiorStandardized CEM OPT0041
30TC v_ns_otc_method
IMM OPT0042
Standard OPT0043
Approach
Non SecuritizatiorStandardized CEM OPT0045
3Long Settlement Transactions VIV v_ns_Ist_approach OPT0046
Standard OPT0047
Approach
Non SecuritizatiorStandardized Supervisory v_ns_haircut_method OPTO0056
3Haircut Haircut
Own Estimate OPTO0057
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RUN_PARAME
Selected RUN_PARAMETERS column TERS column
Approach Hierarchy Option name value
Non SecuritizatiorStandardized OPT0060
3Credit Value Adjustments N/A V_CVA_METHOD
CVA Standardized Approach
Non SecuritizatiorStandardized Yes V_CVA_INCLUDE_SFT OPT0062
3Credit Value Adjustments
CVA Standardized Approach
Include SFTs for CVA calculation No OPT0063
Non SecuritizatiorStandardized Yes V_CVA_CDS_INDEX_DECOM | OPT0065
3Credit Value Adjustments POSITION
CVA Standardized Approach
CDS Index Needs to be decomposed No OPT0066
SecuritizationStandardized N/A v_sec_approach OPT0500
Securitization Supervisory Formula Approach V_SSF_SIMPLE_N_LGD OPTO0611
3Usageof Simplified Method for computing N and LGD Yes
OPTO0612
No
Standardized\pproach v_mrs_interest_rate_method OPT1003
3Interest Rate Risk General
Market Risk
Duration
Method
OPT1004
General
Market Risk
Maturity
Method
Standardizedpproach N v_mrs_commodity_risk_method | OPT1008
zCommodity Risk Simplified
Approach
. OPT1009
Maturity
Ladder
Approach
Standardizedpproach N v_mrs_options_method OPT1013
20ptions Simplified
Approach
OPT1014
Delta Plus
Approach

5.3 Attribution Analysis GUI

To perform Attribution Analysisdilow the steps given below to access the Attribution Analysis screen
1. Click BaselRegulatory Capital on the Left Hand Side Pane of the OFSAAI.

2. Click Attribution Analysis , shown in the following figure:
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%% Basel Regulatory Capital
“® Portfolio Definition
£ Run Definition

[ Attribution Analysi

FPooling
Ciptimizer

NOTE: It is assumed that all the Bag@lins are executed before performing Attribution Analysis.

Follow the steps given below to perform Attribution Analysis:

1. Click ¥ to define an attributio approach to be executed, in the Attribution Analysis
Summary Screen as shown in the following figure:

Attribution Definition Summary

[ By

# Search

Regulatory Capital Attribution Name

=
‘ Last Modified By

= Basel Il Attribution Analysis - Summary Details 110 &of4

| Created Date Last Modification Date™/

1| Attribution Name Adtribution Approach ‘ Created By
[ simple Attr Simple BASELSOL 06M0/2011
The Attribution Analysis Definition Screen is displayed as follows:
Basel Regulatory Capital Attribution Analysis Definition
# Details
Name*
Description®

#Target Variable(s)

Capital

Credit Risk Weighted Assets

#Approach Selection

Yes v

Yes -

@ simpified Approach

=) Advanced Approach

Control Varizbles
Business Growth
Exchange Rate Change
Risk Weight (RW) Migration

~Treatment of Multiplication Factor

Operational Risk Weighted Assets

Attribution to Multiplication Factor Yes -
Market Risk Weighted Assets Yes -
Yes -

Save Cancel
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9.

EnterNameandDescription of the Atribution Approach.

SelectYesif you wantto compute Attribution Analysis for CapitéiEligible Capital)or
else seleco

SelectYesif you want to include Attribution Analysis for Credit Risk Weighted Assets
or else select No.

Click @ to include Simplified Approach computation or V&hced Approach
computation.

SelectYesif you want to include the Multiplication factor variable in the computation or
else selecho.

SelectYesto include Market RWA computation or else seldot

SelectYesto include OperationdRWA computation or else seleldb.

Click BEEIEN |

The newly defined Attribution Analysis computation appears inAttébution Definition Summary
screenTo execute Attribution Analysis, refer to the following steps:

1. Click ='to select the relevant approach showthie following figure:

2. Click to define the variables for Analysis in the Attributi@efinition Summary
screen.
The following figure represents the Attribution Analydicecution screen.

3. Enteradescriptionin the Executive Description field
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