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Preface

Preface

Intended Audience

Welcome to Release 8 of the Oracle Financial Services Funds Transfer Pricing User Guide.

The Oracle Financial Services Cash Flow Engine Reference Guide provides useful guidance and assistance to:

Technical end users
Functional end users
Data Administrators
Consultants

Systems Analysts
System Administrators

Other MIS professionals

See Related Information Sources for more Oracle Applications product information.

Documentation Accessibility

For information about Oracle's commitment to accessibility, visit the Oracle Accessibility Program website at
http://www.oracle.com/us/corporate/accessibility/index.html

Access to Oracle Support

Oracle customers that have purchased support have access to electronic support through My Oracle 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

This user guide is structured as follows:

Chapter

Number | Chapter Name Description

1 Introduction to Oracle Funds Transfer Pricing This chapter provides an introduction to Oracle Funds Transfer Pricing
and discusses its place in the Oracle Financial Services Analytical
(OFSAA) group of applications.

2 Overview of OFSAA Infrastructure

3 OFSAA Administrative Reporting

4 OFSAA Data Entry Forms and Queries

5 OFSAA Attributes

6 OFSAA Dimension Members

7 OFSAA Hierarchies
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Chapter

Number | Chapter Name Description

8 OFSAA Filters

9 OFSAA Expressions

10 OFSAA Rate Management

11 Simplified Batches

12 Holiday Calendar This chapter discusses the procedure for creating a Holiday Calendar
and generating a list of weekend and holiday dates. Individual
applications may consume the holiday calendar events in different
ways, so please refer to application specific user guides and/or the
Cash Flow Engine Reference Guide for more details.

13 The Oracle Funds Transfer Pricing Process This chapter describes the steps that you need to follow to transfer
price your balance sheet using Oracle Funds Transfer Pricing.

14 Transfer Pricing Concept This chapter describes the transfer pricing concept and the traditional
and matched rate approaches to funds transfer pricing. A description
of how matched rate transfer pricing overcomes the shortcomings of
the traditional approaches is also provided. The chapter ends with a
description of the role of matched rate transfer pricing in the
evaluation of interest rate risk.

15 Common Rule Management Tasks This module focuses on the rule management tasks that are common
across all rules in this application.

16 Application Preferences This chapter discusses the Procedure for defining and maintaining your
FTP Application Preference settings.

17 Cash Flow Edits This chapter discusses the procedure for validating and cleansing your
Instrument table data before you process it to generate cash flow
based results.

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

19 User Defined Payment Patterns This chapter describes the procedure for capturing instrument
payment patterns that are too complex to be accommodated in the
standard fields of Instrument tables.

20 User Defined Repricing Patterns This chapter discusses the procedure for working with and managing
user defined repricing patterns.

21 Transfer Pricing Rules This chapter describes the procedure for working with and managing
Transfer Pricing rules.

22 Prepayment Rules This chapter describes the procedure for working with and managing
Prepayment rules.

23 Prepayment Models This chapter describes the procedure to build prepayment models
using Prepayment Model Rules.

24 Adjustment Rules This chapter describes the procedure for working with and managing
Adjustment rules.

25 Stochastic Rate Indexing Rules This chapter describes the steps you need to take to work with and
manage Stochastic Rate Indexing Rules.
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Chapter
Number

Chapter Name

Description

26

Alternate Rate Output Mapping Rules

This chapter describes the procedure to output transfer pricing results
to the seeded or user-defined alternate columns instead of default
columns of the application.

Alternate Rate Output Mapping Rules allow you to map transfer
pricing results to alternate or user defined columns rather than to the
standard output columns. Alternate Rate Output Mapping rules are
optional components of a Transfer Pricing process. If these rules are
excluded from a process, then results are written to the standard
default columns on the instrument tables. If an alternate rate mapping
table is included then outputs will be written based on target columns
specified by the user. This functionality allows users to calculate and
output more than one transfer rate, option cost or TP add-on rate for
each instrument record.

27

Propagation Pattern

This chapter describes the procedure for defining the propagation
pattern.

28

Transfer Pricing Process

This chapter discusses the procedure for working with and managing
Transfer Pricing Processes. Transfer Pricing Processes are split into two
types:

® Standard: Allows you to calculate Transfer Rates and Adjustments

® Stochastic: Allows you to calculate Option Costs

29

Break Identification Process

Breaks are associated with Assets and Liabilities that have fixed
maturities and have experienced a full prepayment or pre-closure,
partial prepayment, or restructuring. Any event that causes the bank
to receive a change to scheduled contractual cash flows on a fixed
maturity instrument results in a break funding event and should be
evaluated. Transactions that could cause a change in future cash flows
would include full loan prepayments, partial loan prepayments, early
withdrawal of a term deposits, or a change in maturity tenor, payment
amount, payment frequency or other contractual terms.

30

Rate Locks and the Loan Commitment
Pipeline

31

FTP Rate Card

32

Viewing FTP Objects in Metadata Browser

Multi Language Support

Multi Ledger

Standard Navigation Paths

This appendix gives you information to navigate through the pages
referred to in this guide.

Archive-Restore

Transfer Pricing Error Messages

Process Tuning

This module provides information on configuring the Oracle Financial
Services Analytical Application (OFSAA) server-centric software for
multiprocessing through the Process Tuning Ul.

Caution: The Process Tuning Ul is available for definition ONLY for a
User who has a role mapping that of 'Administrator' or 'Auditor'. The
'Auditor’ role mapped user has 'READ-ONLY' access to Process Tuning
ul.

External Break Process Flow
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Chapter
Number | Chapter Name Description
H FTP Web Services

Glossary

Important Information

Starting with Release 805 of FTP, usage of the following special characters is restricted for Name and Description fields:

® Single-quotes [']

® Double-quotes ["]
® Ampersand [&]

e Tilde [*]

® Plus [+]

® Atrate [@]

® XSS (Cross-site scripting) patterns are disallowed in the metadata names/descriptions.

Related Information Sources

Related Documents

For more information about using Oracle Financial Services Analytical Applications (OFSAA), see the following related

documents:

® Oracle Financial Services Analytical Applications Data Model Utilities User Guide.

® Oracle Financial Services Asset Liability Management (OFSALM) User Guide.

® Oracle Financial Services Cash Flow Engine Reference Guide.
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CHAPTER 1 Introduction to Oracle Funds Transfer
Pricing

This chapter provides an introduction to Oracle Funds Transfer Pricing and discusses its place in the Oracle Financial
Services Analytical (OFSAA) group of applications.

This chapter covers the following topics:
® Overview of Oracle Financial Services Funds Transfer Pricing
® Oracle Funds Transfer Pricing and Other Oracle Financial Services Applications

® Oracle Funds Transfer Pricing Integrations

Funds Transfer Pricing User Guide 5
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Overview of Oracle Financial Services Funds Transfer Pricing

Oracle Funds Transfer Pricing (FTP) is the industry-standard software application for implementing a matched rate transfer
pricing system. Recognizing the value of matched rate transfer pricing, financial institutions are increasingly incorporating
it into their performance measurement systems.

Matched rate transfer pricing overcomes the shortcomings of traditional transfer pricing approaches, such as unprofitable
growth, repricing risk, and rate risk trap, by using multiple transfer rates instead of the single rate that traditional
approaches advocate. Under the multiple rate approach, assets and liabilities are given transfer rates that reflect their
specific maturity and repricing characteristics.

Oracle Funds Transfer Pricing calculates transfer rates at the lowest possible level of detail in your institution's balance
sheet, the instrument record level. You can generate accurate charges and credits for all sources and uses of funds for your
institution and measure net interest margin contribution at the instrument record level.

Oracle Funds Transfer Pricing Key Benefits

To ensure accurate results, Oracle Funds Transfer Pricing combines advanced methodologies with a flexible and
easy-to-interpret reporting approach. Oracle Funds Transfer Pricing allows you to:

® Determine the account level spread earned on assets and liabilities, and the spread earned or lost as a result of
interest rate risk exposure.

® Apply multiple TP add-on rate assignments to incrementally price for liquidity risk or basis risk or incorporate pricing
incentives.

® Quantify and manage the implicit rate bet that results from your balance sheet management practices.
® Hold business units accountable for what they can control: pricing and profitability.

® Use account-level match funded spreads to produce account, customer, product, and business unit performance
measures.

Related Topics

® Oracle Funds Transfer Pricing and Other Oracle Financial Services Applications

® Oracle Funds Transfer Pricing Integrations
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Oracle Funds Transfer Pricing and Other Oracle Financial Services
Applications

Oracle Financial Services Funds Transfer Pricing (FTP) operates on top of a common infrastructure, Oracle Financial
Services Analytical Applications Infrastructure (OFSAAI). OFSAA applications form a comprehensive decision support
solution that significantly enhances enterprise risk and performance management functions across a financial institution.

Oracle Financial Services Enterprise Performance Management

More than ever, financial institutions, their regulators as well as their shareholders are focused on the need to measure
and meet risk-adjusted performance objectives, price products to reflect their true risk, and better understand how their
institution is impacted by threats to liquidity, capital adequacy, and exposure to market rate volatility.

OFSAA Data Model

OFSAA Data Model (OFSAADM) is shipped with optimized data structures and prepackaged data elements developed
specifically for the financial services industry. OFSAADM is the foundation for the OFS applications. It provides the
database structures necessary to support the individual business applications.

OFSAA Infrastructure

OFSAA Infrastructure is the foundation for OFSAA. It provides support for User Administration, Metadata Management, a
Processing Framework, a Forms Framework and additional capabilities necessary to support the individual business
applications.

OFSAA Funds Transfer Pricing

Oracle Financial Services Funds Transfer Pricing is the industry's first and leading matched maturity funds transfer pricing
application, enabling financial institutions to determine the spread earned on assets, from funding sources, and the
spread earned as a result of interest rate exposure for each and every customer relationship. This enables accurate
assessment of profitability along product, channel, and business lines, as well as the centralization of interest rate risk so it
can be effectively managed. Oracle Financial Services Funds Transfer Pricing is fully integrated with Oracle's Financial
Services Analytical Applications and shares a common customer account level data model.

The transfer pricing process isolates the four major sources of a bank's margin:

® The spread earned on assets

® The spread earned on liabilities

® The spread earned or lost as a result of interest rate exposure

® The spread earned or lost as a result of embedded options such as prepayments

Measuring and managing interest margin offers tremendous profit opportunities. By separating the components of net
interest income, Oracle Funds Transfer Pricing isolates rate risk into your funding center where it can be centrally man-
aged. In turn, business units are held accountable for what they can control: pricing and profitability. Armed with this

highly accurate information, companies make solid, supportable decisions that lead to increased success in the market-
place.

OFSAA Profitability Management

Oracle Financial Services Profitability Management enables financial services institutions to calculate profitability by
products, channels, segments, and even individual customers. These profitability calculations are adjusted for risk, and
they drive Risk-Adjusted Performance Management (RAPM), an imperative for financial services institutions operating in
this rapidly evolving and complex industry.

Isolating and analyzing business unit profitability is only the first step in building effective profitability management. To
hold operational managers truly accountable for profitability, senior management must give them the power to identify
the products that are profitable in each market segment, for each customer.
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Oracle Funds Transfer Pricing and Other Oracle Financial Services Applications
Chapter 1—Introduction to Oracle Funds Transfer Pricing

Together with OFSAA Transfer Pricing, OFSAA Profitability Management is the tool that delivers this power. Profitability
Management links general ledger, account-level, and statistical data together to produce detailed financial statements for
individual business units, products, and customers. Combining powerful modeling and disciplined accounting, OFSAA
Profitability Management delivers complete, accurate, and inclusive profiles of profitability.

OFSAA Asset/Liability Management

Volatile market conditions and increasing regulatory pressures are placing greater demands on the risk management
function. These stresses are driving financial institutions to review their current risk modeling and measurement
capabilities. Yet, these circumstances also provide institutions with the opportunity to update technology solutions to
systems fully integrated across the risk and performance spectrum. Departmental, one-off solutions are no longer viable
alternatives in an environment where all systems need to work together.

Oracle Financial Services Asset Liability Management (ALM) helps financial services institutions measure and manage
interest rate risk and liquidity risk, perform balance sheet valuations, and forecast both net interest income and net
income. The Oracle Financial Services ALM solution measures and models every loan, deposit, investment, and
off-balance sheet instrument individually, using both deterministic and stochastic methods. This helps institutions gain a
better understanding of the risks they have assumed and their sensitivity to changes in economic conditions.

OFSAA Balance Sheet Planning

Oracle Financial Services Balance Sheet Planning is designed to help financial services institutions budget for a full balance
sheet and the associated profit and loss statement.

Banks have a number of very unique needs when looking ahead. They must be sensitive to economic conditions, and
create plans that not only forecast future performance, but also the forward risks they are assuming. Most importantly,
they require tools that accurately forecast net interest margin. By accurately modeling the detailed and complex events on
a bank's balance sheet, for both the current book of business and forecasted new volumes, Oracle Financial Services
Balance Sheet Planning enables the delivery of accurate margin forecast and comprehensive, meaningful budgets.

OFSAA Business Intelligence Applications

OFSAA Business Intelligence (Bl) Applications are complete, prebuilt Bl solutions that deliver intuitive, role-based
intelligence for everyone in an organization—from front line employees to senior management—that enable better
decisions, actions, and business processes.

Related Topics

® Overview of Oracle Financial Services Funds Transfer Pricing

® Oracle Funds Transfer Pricing Integrations
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Oracle Funds Transfer Pricing Integrations

Oracle Funds Transfer Pricing integrates with the following modules:
® Oracle Financial Services Profitability Management
® Oracle Financial Services Balance Sheet Planning

® Oracle Financial Services Asset | Liability Management

A transfer-priced balance sheet is merely the beginning. You can combine Oracle Funds Transfer Pricing results with non
interest income and expense information populated at the account level with Oracle Financial Services Profitability Man-
agement to measure total profitability based on a user-definable combination of dimensions. You can generate FTP and
full risk based pricing information in real time with Oracle Financial Services Price Creation and Discovery. You can also
integrate FTP results into Oracle Financial Services Balance Sheet Planning or Oracle Financial Services Asset | Liability
Management to project transfer pricing results into your forecasting and planning processes.
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Oracle Financial Services Analytical Overview

For over 20 years, Oracle has set the standard for analytical applications in financial services. With our applications
financial services organizations can achieve management excellence with a lower total cost of ownership, due to our
integrated architecture, combining performance and risk applications into a single, seamlessly integrated framework.

In today's turbulent markets, financial institutions require a better understanding of the relationship between risk and
return, while strengthening competitive advantage and enhancing long-term customer value. Oracle Financial Services
Analytical Applications enable financial institutions to measure profitability and meet risk adjusted performance
objectives, cultivate a risk management culture through transparency, lower the costs of compliance and regulation, and
improve insight into customer behavior.

Management Excellence Begins at Intersections of
Functional Silos |

Performance
‘Managemsnt

Custamer
Insight

Govemance
& Compliance

Related Topics

® Overview of Oracle Financial Services Funds Transfer Pricing

® Oracle Funds Transfer Pricing and Other Oracle Financial Services Applications
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CHAPTER 2

This chapter covers the following topics:

® &6 6 6 6 ® &8 &6 6 6 ©© & © & 6 © O

OFSAA Infrastructure

Overview of Dimensionality in OFSAA
Referential Integrity

Dimension Attributes

Hierarchies

Rollup Members for Dimensions Supporting Hierarchies
Dimension Types

Standard Dimensions

Simple Dimensions

Overview of Attributes

Overview of OFSAA Rules

OFSAA Filters

OFSAA Expressions

Folders

Access Type

Global Preferences

System Configuration

Overview of OFSAA Infrastructure
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OFSAA Infrastructure

OFSAA Infrastructure includes facilities for creating and maintaining the following:

® Dimensional reference data

® Interest rate & currency exchange rate data

® Process tuning data

OFSAA Infrastructure also includes functionality for building and maintaining rules that may be used by any Oracle Finan-
cial Services Analytical Application. These common rule objects include:

©® Expressions

® Hierarchies

® Filters

The following chapters document how to navigate the OFSAA user interface to create and maintain dimensional reference

data, interest rate & currency exchange rate data, and process tuning data; and to create and maintain OFSAA Infrastruc-
ture rules: Expressions, Hierarchies, and Filters.

Chapter Subject

Chapter 4 OFSAA Data Entry Forms and Queries
Chapter 5 OFSAA Attributes

Chapter 6 OFSAA Dimension Members

Chapter 7 OFSAA Hierarchies

Chapter 8 OFSAA Filters

Chapter 9 OFSAA Expressions

Chapter 10 OFSAA Rate Management

Appendix E Process Tuning

The remainder of this chapter documents:
® Overview of Dimensionality in OFSAA
® Overview of OFSAA Rules

m  Hierarchies

m  Filters

m  Expressions
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Overview of Dimensionality in OFSAA

Dimensions are used to stratify your business data for processing or reporting purposes. For example, at a minimum
General Ledger systems are typically stratified by a General Ledger dimension, an organization or cost center dimension,
and a time dimension. Customer account level data will normally have these same dimensions but are often additionally
segmented by dimensions such as Product or Customer. You may wish to construct models using a specialized product
dimension or other customized dimensions such as geography, cost pool, transaction, activity or channel.

Dimensions are comprised of lists of members. For example, the Organizational Unit dimension might be comprised of
Branch #1, Branch #2, Branch #3, etc. Some dimensions may contain tens or even hundreds of thousands of members
(e.g., a large organizational or customer dimension) while others may contain as few as two members (e.g., a simple
product-type dimension with values of Fixed and Variable).

The member values or “Chart of Accounts” for each dimension may be maintained either internally within the OFSAA
Infrastructure or externally.

Internally

OFSAA Infrastructure includes functionality for Adding, Viewing, Editing, or Deleting dimension member values. Which of
these functions you can access depends on your logon privilege and on the dimension with which you wish to work. For
details, on the creation and maintenance of Dimension Members, see Chapter 6: OFSAA Dimension Members.

Externally

You may choose to source and maintain some Charts of Accounts from external systems such as your General Ledger, a
Data Warehouse, or from some other external master data management system. See Oracle Financial Services Analytical
Applications Data Model Utilities User Guidefor details on loading dimensional data from external systems.

Combination

You may also choose to maintain some Chart of Account values from an external source while maintaining other Chart of
Account values internally.
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Referential Integrity

You may have dimension member values defined in your Chart of Accounts that do not exist in your business data,
particularly if the dimension member values are used as attribute values (see discussion of attributes below). But you
would never want to have an occurrence of a dimension member value in your business data that did not exist in the
dimension's Chart of Accounts. When you load business data into OFSAA, you need assurance that there are no dimension
member values present in the business data that are not defined in your Chart of Accounts. For details on ensuring
referential integrity between your business data and your Chart of Accounts data, see Installation and Configuration
Guide.
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Dimension Attributes

Some OFSAA dimensions support attributes. Dimension attribute values are used to qualify dimension members. For
example, a cost center, say Branch #1, might have a Headcount attribute with a value of 32 and a Volume attribute with a
value of High. A product dimension member, say 30-year fixed rate jumbo LIBOR mortgage, might have a Rate attribute
with a value of LIBOR, a Size attribute with a value of Jumbo, and a Loan Type attribute of Fixed. A General Ledger account,
say Benefit Expense, might have an Account Type attribute with a value of Non-Interest Expense.

Like dimensions, attributes are used to stratify your business data for processing or reporting purposes. Some dimension
attributes are seeded within the OFSAA data model and are used extensively in processing. You may define as many
user-defined attributes as you need.

OFSAA Infrastructure includes functionality for Adding, Viewing, Editing, or Deleting dimension attributes. Which of these
functions you can access depends on your logon privilege and on the dimension with which you wish to work. For details
on the creation and maintenance of dimension attributes, see Chapter 5: OFSAA Dimension Attributes.

Once an attribute has been defined for a dimension, attribute values may be assigned to individual dimension member
values. These attribute values may be open-ended (dates, numbers, or strings) or may be restricted to a defined set of
members (see further discussion below; also see Chapter 5: OFSAA Dimension Attributes).
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Hierarchies

Some OFSAA dimensions support hierarchies. Hierarchies may be used to provide sophisticated stratification for either
processing or reporting purposes. For example, an organizational hierarchy might start with a Division level containing
Western Region, Eastern Region, and Southern Region; the next level down within the hierarchy might be state or county.
A product hierarchy might begin with branches for Asset vs. Liability vs. Service products; under the Asset branch, you
might define additional branches for Mortgage Lending, Commercial Lending, Consumer Lending, etc. Hierarchies are
used extensively in OFSAA models to assign methods to products and to support allocation methodologies.

Like dimension members, dimension hierarchies may be maintained either internally within the OFSAA Infrastructure or
externally.

At least one leaf level dimension member is required for hierarchies used in allocations.
Internally

OFSAA Infrastructure includes functionality for Adding, Viewing, Editing, or Deleting hierarchies. Which of these functions
you can access depends on your logon privilege and on the hierarchy with which you wish to work. For details, on the
creation and maintenance of hierarchies, see Chapter 7: OFSAA Hierarchies.

Externally

You may choose to source and maintain some or all of your hierarchies from external systems such as your General Ledger,
a Data Warehouse, or from some other external master data management system, such as Oracle Data Relationship
Management (DRM). See Oracle Financial Services Analytical Applications Data Model Utilities User Guide for details on
loading hierarchy data from external systems.

Combination

You may also choose to maintain some hierarchies from an external source while maintaining other hierarchies internally.
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Rollup Members for Dimensions Supporting Hierarchies

For dimensions that support hierarchies, every dimension member value has the property of being either a “leaf” value
(child-only or last descendent child value) or a “rollup node” value. For example, if Branch #1, Branch #2, and Branch #3 all
belonged to the West rollup point of an organizational hierarchy, then West would also be a dimension member value of
the Organizational Unit dimension. Your business data is typically expressed at the “leaf” level.

At least one leaf level dimension member is required for hierarchies used in allocations.
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Dimension Types

OFSAA supports three fundamentally different kinds of dimensions
©® Key Processing Dimensions
® Standard Dimensions

® Simple Dimensions
Key Processing Dimensions

® Are accessible as modeling dimensions for all of the OFSAA analytical engines
® Are expressed as columns in nearly all of your business fact tables

® Support both attributes and hierarchies

Metadata for Key Processing Dimensions is stored in four tables:

® A base table (e.g., DIM_PRODUCTS_B)

® Atranslation table (e.g., DIM_PRODUCTS_TL)

® An attribute table (e.g., DIM_PRODUCTS_ATTR)

® A hierarchy table (e.g., DIM_PRODUCTS_HIER)

Base tables store basic information about each dimension member and translation tables store names and descriptions
for each dimension member in multiple languages (see Oracle Financial Services Analytical Applications Infrastructure
(OFSAAI) Installation and Configuration Guide for details on multi-language support). Attribute tables store one or many

attribute values for each dimension member. Hierarchy tables store one or more hierarchies for each dimension (you may
define as many hierarchies as you wish for any dimension that supports hierarchies).

Seeded Key Processing Dimensions

OFSAA is seeded with 5 Key Processing dimensions:
® Financial Element

Organizational Unit

General Ledger Account

Common Chart of Accounts

® & 8 ©

Product

Among the 5 seeded Key Processing dimensions, only the Financial Element dimension is pre-populated with a Chart of
Accounts, but it is only populated in the range between 0 and 10,000 (For more details on the seeded Chart of Accounts
for the Financial Element dimension see Oracle Financial Services Profitability Management (OFSPM) User Guide). Thisis a
reserved range in which you may not add new members, or edit or delete existing members. You may add user-defined
Financial Elements anywhere outside the reserved range.

User Defined Key Processing Dimensions

See Oracle Financial Services Analytical Applications Infrastructure (OFSAAI) Installation and Configuration Guide for
details on adding your own user-defined Key Processing dimensions.
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Standard Dimensions

Standard dimensions may support attributes and/or hierarchies depending on how they are configured, but are not used
as processing dimensions within any of the analytical application engines.

Like Key Processing Dimensions, metadata for Standard Dimensions is stored in a base table and in a translation table. A
Standard Dimension may or may not have an attribute table or a hierarchy table depending on how it is configured. Within
the OFSAA modules, Standard dimensions that are defined as having a hierarchy table will support hierarchies and
Standard dimensions that are defined as having an attribute table will support attributes. See the Oracle Financial Services
Analytical Applications Infrastructure (OFSAAI) Installation and Configuration Guide and Oracle Financial Services
Analytical Applications Data Model Data Dictionary for additional information.

Seeded Standard Dimensions

OFSAA is seeded with 2 Standard Dimensions

©® Country

©® Customer

Both dimensions support attributes and hierarchies. Default member values are provided for the Country dimension, but
no values are provided for the Customer dimension.

User Defined Standard Dimensions

See the Oracle Financial Services Analytical Applications Infrastructure (OFSAAI) Installation and Configuration Guide for
details on adding user-defined Standard dimensions.
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Simple Dimensions

Sometimes referred to as Code dimensions, Simple dimensions are “lists of values” that support neither attributes nor
hierarchies. Their 3 key uses are:

® Reserved for use within the analytical application engines
® Stratifying your data for process or report filtering purposes

® Serving as “lists of values” when used as attributes

The OFSAA Data Model comes with more than 150 seeded Simple dimensions. Many of these seeded Simple dimensions
are also seeded with dimension members. Unlike Key Processing dimensions and Standard dimensions, Simple dimensions
are stored in two tables:

® Acode table (e.g., AMRT_TYPE_CD)
® An Multi-Language Support or MLS table (e.g., AMRT_TYPE_MLS)

Again, see Oracle Financial Services Analytical Applications Infrastructure (OFSAAI) Installation and Configuration Guide
for details on multi-language support.

Reserved Simple Dimensions

Accrual Basis Code is an example of a seeded Simple dimension that is used extensively by the application modules. It is
seeded with a small list of values (such as 30/360, Actual/360, Actual/Actual, etc.) and its value set may not be modified.

Amortization Type Code is another example of a reserved Simple Dimension. Amortization Type Code is populated with
reserved values that the Cash Flow engine interprets, and its value set may not be modified. Many other Simple
Dimensions are reserved and may not be modified.

Simple Dimensions Used for Processing or Reporting Purposes

This kind of Simple Dimension cannot be used directly by the application engines, but they are accessible to OFSAA Filter
rules (for more information on Filter rules, see Chapter 8: OFSAA Filters).

Credit Rating is an example of a seeded Simple Dimension that may be used for processing or reporting purposes. You may,
for example, wish to allocate risk equity to individual instruments as a function of Credit Rating. The seeded values for
Credit Rating are Moody's credit ratings, but you are free to completely redefine the membership of this dimension.
Geographic Location is another example. Geographic Location is pre-populated with US States and Canadian provinces,
but you are free to completely redefine the list of geographic locations.

Simple Dimensions Used as Attribute Domains

Both seeded and user-defined attributes often utilize a Simple Dimension to provide a list of values. For example, you
might create an Adjustable Type attribute on your Product dimension and you might want this attribute to be limited to
the values of Fixed, Variable, or Administered. In this case, you might first build a Simple Dimension called Type whose
dimension members were limited to three values: Fixed, Variable, or Administered. Next you could assign the Type
dimension to be the domain of your new Adjustable Type attribute.

See Oracle Financial Services Analytical Applications Infrastructure (OFSAAI) Installation and Configuration Guide and
Oracle Financial Services Analytical Applications Data Model Data Dictionary for additional information on which Simple
Dimensions you may extend or modify and on how to add your own Simple Dimensions to the data model.

20 Funds Transfer Pricing User Guide



Overview of Attributes
2—Overview of OFSAA Infrastructure

Overview of Attributes

OFSAA Infrastructure includes functionality for Adding, Viewing, Editing, or Deleting dimension attributes. Which of these
functions you can access depends on your logon privilege and on the dimension with which you wish to work. For details,
on the creation and maintenance of Dimension Attributes, see Chapter 5: OFSAA Attributes.

Attributes

The seeded OFSAA Key Processing Dimensions have a number of seeded or seeded & required attributes. For example, the
Common Chart of Accounts dimension includes an Account Type attribute and an Accrual Basis attribute; the Financial
Element dimension includes an Aggregation Method attribute. Some of these attributes have important implications in
processing within OFSAA.

You may add Attributes to any Key Processing Dimension or to any Standard Dimension that supports Attributes (see
sections above describing Key Processing Dimensions and Standard Dimensions).

One of the important properties of an Attribute is its Data Type. OFSAA Infrastructure supports Dimension Attribute Data
Types of:

® Date, String, or Number

® Dimension
Unbounded & Bounded Attribute Data Types

Dimension attribute data types may be either bounded or unbounded. The Date, String, and Number type are
unbounded, i.e., there is no predetermined set of attribute values. A Date attribute value may be any valid date, a String
attribute value may be any string up to 30 characters in length, and a Number attribute value may be any number.
Examples of these kinds of attribute data types might include:

® Cost Center Open Date (a Date attribute on the Organizational Unit dimension)
® Product Memo (a String attribute on the Product dimension)

® Cost Center Headcount (a Number attribute on the Organizational Unit dimension)

Unlike attributes having the Date, String, or Number data type, attributes whose data type is Dimension have defined sets
of values. For example, the Product dimension has a seeded attribute called Accrual Basis the data type of which is Dimen-
sion. The Accrual Basis dimension is seeded with 8 values. Accrual Basis is a restricted dimension (you may View Accrual
Basis dimension members but you may delete them or add new accrual bases), but whenever you assign an Accrual Basis
attribute value to one of your Product dimension member values, you must select from the list of 8 available Accrual
Bases.
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Overview of OFSAA Rules

OFS Analytical Application models are constructed using combinations of OFSAA rules. For example:

® An Allocation rule might utilize a Hierarchy Filter rule, an Expression rule, and a Static Table Driver rule
A Transfer Pricing rule might utilize a Hierarchy rule, a Data Element Filter rule, and a Prepayment rule
A Data Element Filter rule might utilize an Expression rule

A Group Filter rule always incorporates one or more underlying Data Element Filter rules

® & 8 ©

A Hierarchy Filter rules always utilize an underlying Hierarchy rule

The advantage of constructing models from discrete rule components is that individual rules may be re-used dozens or
even hundreds of times. For example, if you wish to build a large series of allocation rules which operate on non-interest
expense data in the Western region, you may build filters for (1) non-interest expense and (2) the Western region and then
utilize these filters in every allocation rule. As another example, if you wanted to assign the same transfer pricing method
and assumptions to all mortgage products, you could build a Hierarchy on the product dimension containing a Mortgage
Products rollup point and assign your method and assumptions at the rollup level. You could subsequently utilize the same
Hierarchy rule for allocation processing or reporting purposes.

Many rule types are specific to individual analytical applications (e.g., Transfer Pricing rules, Asset/Liability Management
rules, Allocation rules, etc.) while OFSAA Infrastructure rules are shared across all OFS applications. Rule types that are
shared across all applications include:

® Hierarchies
Hierarchy Filters
Data Element Filters

Group Filters

® 6 6 ©

Expressions

Dimensions, dimension members, attributes, and currency exchange rates are also shared across all applications.
Dependencies

OFSAA rules often depend on other rules for some or all of their data or usefulness. For example, an Allocation rule may
depend on a Data Element Filter rule to select and focus data in a meaningful way. If that Data Element Filter is deleted,
then the Allocation rule becomes unusable. OFSAA applications track such dependencies and ensure that users may not
delete rules that are consumed by other rules. Additionally, rule summary screens that present lists of rules that you have
defined, offer functionality for you to generate reports on rule interdependency.
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OFSAA Filters

OFSAA Infrastructure supports three kinds of filtering:
® Data Element Filters

® Group Filters

® Hierarchy Filters

Data Element Filters

Data Element Filters are used to select and focus data. For example, you may transfer price some financial instruments at
their source and may therefore wish to ensure that you do not overwrite the transfer rates for any instruments that
already have a non-zero transfer rate. In such a case, you could construct a Data Element Filter to isolate only those
instruments having a non-zero transfer rate. As another example, you may wish to allocate a charge to demand deposit
accounts having small balances. In this case, you could construct a Data Element Filter to focus on just those instrument
records having balances less than your chosen threshold.

Group Filters

Group Filters are used to join together one or more Data Element Filters. For example, if you built one Data Element Filter
that focused on balances less than 10,000 and a second Data Element Filter that focused on accounts whose origination
date was prior to 2009, a Group Filter built on the two Data Element Filters would focus on accounts with balances less
than 10,000 AND whose origination dates were prior to 2009.

Hierarchy Filters

Hierarchy Filters allow you to focus on data that rolls up to one or more points within a chosen hierarchy. You may also
focus on “leaf” level data or a combination of “leaf” level and rollup levels. For example, if your organization had a
Western, Northern, Southern, and Eastern division, you could construct a Hierarchy Filter that focused on data belonging
to branch 1, 2, or 7 within the Eastern division plus any data belonging to the Northern division.
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OFSAA Expressions

Expressions represent formulas for combining data from your data model (e.g., Column A divided by Column B times
Column C). The results of Expressions may be invoked within a number of OFSAA rule types (e.g., Data Element Filters,
Allocation rules, etc). For details on building and maintaining Expressions, see Chapter 9: Expressions.
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Folders

One of the fundamental properties of any OFSAA rule is the Folder in which it is stored. Your System Administrator will
configure your user ID to have access to one or more folders in which you can store your rules. Your access rights will likely
be similar to co-workers who have a similar business role. For details on security management and defining Segment
Maintenance in OFSAA, see Oracle Financial Services Analytical Applications Infrastructure User Guide.

Storing rules in folders gives you the means to segregate your rules for functional or security considerations. For example,
you may wish to:

Set up folders to store Transfer Pricing rules that are separate from folders you have built for Profitability Management
rules and that are also separate from folders you have built for Asset/Liability Management rules

Establish some folders for rules you are in the process of developing and testing and other folders for fully tested,
production ready rules

Segregate some rules that are fundamental to the definition of other rules (e.g., some Data Element Filters may be used in
dozens or hundreds of other rules) in order to ensure that access to those fundamental rules is highly controlled

Segregate your hierarchies, which are also frequently fundamental to OFSAA models, into a restricted-access folder
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Visibility of Rules

Every navigation path to view a rule in OFSAA begins with a Summary screen. Within the Summary screen for each rule
type, a user may browse through all of the rules that are stored within Folders to which the user has access. From each
Summary screen, users may be granted the ability to Add, Edit, View, or Delete rules.

When building rules in an OFS Analytical Application, you frequently call upon other OFSAA rules (e.g., a Data Element
Filter nested within an Allocation rule or a Hierarchy utilized within a Transfer Pricing rule). When nesting a child rule
within a parent rule you must specify the child rule by its Name and Folder (where both Name and Folder are presented in
drop-down list boxes). In this context, the Folder drop-down list box for every user will include every Folder in the
Information Domain regardless of his Folder access rights. This means that a user may invoke a child rule from any Folder
even if he cannot access that child rule directly through its Summary screen.

Additionally, whenever a user nests a parent rule within a child rule, the OFSAA user interface provides the user the ability
to view a read-only version of the underlying child rule.
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Access Type

Another fundamental property of every OFSAA rule is its Access Type.

Access Type may be set to either Read/Write or Read Only. Only the “creator” or “owner” of a rule may modify the rule if
it is set to Read Only. The user ID under which a rule is initially built is the owner of a rule. You may modify a rule that you
do not own provided that:

® The rule has been stored with the Read/Write access type
® You have been granted Edit privilege for the rule's type
® You have been granted access to the Folder in which the rule is stored

Again, for details on security management in OFSAA, see Oracle Financial Services Analytical Applications Infrastructure
(OFSAAI) Installation and Configuration Guide.
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Global Preferences

Clicking Global Preferences invokes the Global Preferences screen. Global Preferences items are used to configure your
user interface. Here, you set your default application language and date format, and your desired Pagination Records.
Pagination Records determine how many rows will be displayed on summary screens. If you select Pagination Records to
be 25 records, then any screen displaying results in a tabular format will display a maximum of 25 records. To see the next
set of 25 records, you would use the Next VCR button

Functional Currency and Signage are installation-time parameters that may not be reset in Global Preferences.

Functional Currency is defined as “the currency of the primary economic environment in which an entity conducts its
business”. For details on signage, refer Appendix Debit and Credit Conventions.

Normally, you will set preferences for yourself, but if you are logged in as an Administrator, you may set Global Preferences
for All Users. When setting preferences for All Users, you may restrict the ability of non-Administrators to change a Global
Preference item by deselecting the “Is Editable” checkbox. If a preference item is defined as “not editable”, a user who is
not an Administrator will inherit the value of the preference item that his Administrator has set for him and he will not
have the ability to change it for himself.
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System Configuration

Application

Starting 8.0 release, once an application pack is installed, you can use only the Production or Sandbox information
domain, created during the installation process. Though there is an option to create a new Information Domain, there is
no menu to work with the frameworks on this new information domain. This new information domain then created acts
only as a Sandbox Infodom. The Create New Application feature allows you (System Administrator) to create a new
Application other than the standard OFSAA Applications and associate the standard/default platform framework menu
with it, thereby enabling the new application for usage. The standard platform framework menu is seeded and rendered.

For more information, refer to System Configuration section in OFSAAI User Guide.
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CHAPTER 3

This chapter covers the following topics:

©
©
©

® & 8 ©

Introduction

Access Permissions
Data Quality

Data Quality Dashboard
Object Registration
Security

Adhoc Reporting — Special Instructions

OFSAA Administrative Reporting
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Chapter 3—OFSAA Administrative Reporting

Introduction

Administrative Reports provide reporting functionality for the Administrators of Oracle Financial Services Analytical
Applications (OFSAA) to monitor, analyze, and correct data.

The System Administrator or users with Administrative privileges can view the Administrative Reports.
Logging in to the Administrative Reports

Procedure

1. Click, Financial Services Applications >Administration >Administrative Reports. Refer to the following screenshots.
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2. The Administrative Reports - Admin Home section is displayed.
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Interactive Dashboards in Administrative Reports

In the Administrative Reports window, there are four dashboard links:
® Admin Home

® Data Quality

® Object Registration

® Security
Admin Home
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The Admin Home section is displayed by default when you login. If you are in any other section, click the Admin Home link
in the top of the Administrative Reports header, to go to the Admin Home section. Admin Home displays the summary of

reports from the other three links.
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Access Permissions

Following are the steps to access permissions to include Defi Forms for the Admin Bl Buckets entries.

1. Login to the Oracle Financial Services Analytical Applications Infrastructure

2. Go to Common Object Maintenance > Data Entry Forms and Queries > Forms Designer

3. Click the Assign Rights Radio button

4. Select Admin Bl in the Available Applications drop-down list box

5. Select the 4 Ul forms (one at a time) in the Available Forms drop-down list (For example, Bucket definition of Book
Balance)

6. Click Next

7. Select the users from the Available User List

8. Select the relevant check boxes from View, Add, Edit, Delete, and All above.

9. Click Save Access Rights. You will get the message that user is mapped successfully.

10. Click Back to Forms Designer.

11. Repeat the steps 4 to 11 for other 3 forms (Bucket Definition Maturity Date, Bucket Definition net Rate, Bucket
Definition Origination Date)
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Data Quality

To go to the Data Quality reports, click Data Quality link at the top of the Administrative Reports. The following window is
displayed.
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The Data Quality reports help you to validate the quality of the underlying fact data. By going through the reports, you can
identify data discrepancies, missing data, incorrect data, and so on and then undertake the necessary steps to rectify any
issues. These data reports can be customized to fit your needs by defining suitable bucket range values as described

above.

The four data buckets available are:

©

©
(]
o

Book Balance Bucket Definition
Maturity Date Bucket Definition
Net Rate Bucket Definition

Origination Date Bucket Definition

These values can be defined in the following section:

Common Object Maintenance > Data Entry Forms and Queries > Data Entry.

Refer the following screenshot.

® The seeded values are Display Order No => -1 and - 2. You should not delete or edit these seeded values.

® Make sure there is no row with 'Display order No.' column with value 0 (zero). In case of AlX environment, display
order No. might be generated with '0' (zero value). Delete this row using 'Delete option'.
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Data Quality Dashboard

Data Quality Dashboard page contains eight tabs.
Data Quality Tab

This section contains a prompt to filter the data based on the value selected from the drop-down list box.
You can select a value from the drop-down list. Based on the selected values, the data is filtered.

There are four reports in this window.

1. Data Stratification - Current Net Rate

The current net rate details for each bucket range value of the Instruments are displayed here.

Current Net Rate/Book Balance
Data Stratification - Current Net Rate
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Current Net Rate Bucket Current Book Balance Record Count

5. 5.99%9 270,000.000.00 :

<. 8-55339 22.470,000,000.00 291

10 - 14 5555 .00 22

5.0-4.5335 100,000, 000,00 1

Grand Total 22,840,000,000.00 280
Refresh - Print - Download

To view a detailed report, click the bucket range for which you need the detailed report. The detailed report for the
selected bucket range is displayed.

Data Quality
Detailed Report . Current Net Rate
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2. Data Stratification - Current Book Balance

The current book balance details for each bucket range value for the Instruments are displayed here.
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Davtan Stratification - Curmrent Book Balance
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To view a detailed report, click the bucket range for which you need the detailed report. The detailed report for the
selected bucket range is displayed.

|pata Quatity
Detafled Report - Current Book Balance
%ﬁ Time run: 121 12008 4:38:27 PU
I iumber ldentity Code Account Number Produect ID 0rg unit 1D GL Accownt I Cormmssn COu 1D Cur Met Rate cLrTant Book
Origination Date Maturity Dats Balancs
=i TR L-1eliinaead ] L nn 03 M-Mar-1998 O8-Apr-1558 LR = R =R e
10088 1AL L2 £} a LLEaL] 3002 M-Aug-1953 M-Aug-1558 50000 50.000.000.00
0z 19500331 LT 128 o 14T 2001 | 3-Aug-1993 I-Aug-1558 50000 40.000,000.00
e T L3 M 8 147y O3 I-Jak 1552 I-ul 1598 ER RSO S
Rl ] il L3 34 ] LT Fal-] 3o 30-Sep-1593 30-Sep-1598 5.5504 B0 000. 00 0
001 10080301 LA 118 o L L] 00 - Ju 3 H-Juk 1558 55000 #0.000,00000
10 19500331 L8 118 0 LEHE 004 | 30-5ep- 1593 - Sep- 1908 8000 49.000,000.30
Wtk TR LR T 2 LLERE] 3071 31-0c4-1553 20-Dct-1858 L= = R R el
10047 188A1Y L30 138 a e 3002 | 30-Jun-1993 30-Jun-1958 0000 4200000000
1008 1EEA033Y L34 118 o 7 3002 34- 0t 1893 M-t 1568 BO000  54.000,000.00
T THEE LS 138 o 14719 201 3=Jun:1953 30=Jun=1858 OO0 AQLNLNO 0
k-1t TSI L-10 s - who 307 30-Nov- 1553 A0-Nov-1558 LR SR T
008 1080301 L8 114 0 un 3002 30- M- 1950 - M- 1552 85000 4200000020
10042 19580331 L29 LS 0 LLEt 02| 30-Nov. 1593 30-Mewv-1908 BAO00  54000,000.00
Tk I L4 ] 2 LEEE-] 3007 30-Mray-1853 30-May-1958 BEMG N
IED [k (k5 Rscords1.15
Eigtyrn - Bfregh - Brint - Downigd

3. Data Stratification - Origination Date

The origination date details for each bucket range value for the Instruments are displayed here.

|":‘l-"ﬂ'.ral-.f ".":‘l:“.'l? w :l'. 'l" 7 l*:'r-h-l:' :' e

. Data Stratification - Origination Date
f’c@% Time run: 1241172009 4:16:03 PM

Origination Date Bucket Current Book Balance Record Count

sl 22.840.000.000.00 280
Grand Total 22 540 ,000,000.00 280
Rafrash - Print - Downioad
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To view a detailed report, click the bucket range for which you need the detailed report. The detailed report for the
selected bucket range is displayed.

Data Quality
Detailed Repaort - Origination Date
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4.

Data Stratification - Maturity Date

The Maturity Date details for each bucket range value for the Instruments are displayed here.

- Data Stratification - Maturity Date
{’%}"ii Time run: 1211722009 4:44:358 Pl

Maturity Date Bucket Current Book Balance Record Count

1. 1=Jan-1570 - 30-Cec-1533 22, 700.000.000.00 278
2 . 1-Jar-2000 - 31-Dac-2014 £0,000.000.00 2
Grand Total 22,840,000,000.00| 280

Rafrash - Prinf - wnload

To view a detailed report, click the bucket range for which you need the detailed report. The detailed report for the
selected bucket range is displayed.

Data Quality
Detailed Report - Maturity Date
ﬁ Time rum: 1201172009 4:46:48 P
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Dimension Wise

You can select the values to filter the data by selecting the values from the top drop-down list. The following four reports
are displayed here:

® Amortization Type / Adjust Type/ Reprice Freq
® Payment Frequency/ Remaining Payments
® Product
o

General Ledger Account
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FTP Rates

You can filter the data by selecting the values from the drop-down list. The Transfer Pricing Stratification Reports show a
summary of the FTP results for all instrument tables.

FTP Rate Detail

T PP e

.~% Transfer Pricing Stratification Report for All Products
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You can click the product name to go to the account level - detail report as shown in the following screenshot.
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Invalid Leaves

Contains reports for invalid leaves based on the list of Dimension Members compared with the Instrument data. You can
filter the data selecting the drop-down list provided at the top. The following four reports are displayed here:

® Invalid Products

® Invalid Org Unit

® Invalid Common COA
©

Invalid GL Account

Invalid Codes

Contains the reports for invalid Codes based on the dimensions compared with Instruments.You can filter the data
selecting the drop-down list provided at the top.The following seven reports are displayed here:

Accrual Basis Code
Amortization Code
Adjustable Type Code
Compound Basis Code
Behaviour Type Code
Behaviour Sub Type Code

® & &6 6 & & 8

Net Margin Code

Detailed Reports

Contains the detailed report for a particular Instrument based on the selection in the drop-down.

Funds Transfer Pricing User Guide 41



Data Quality Dashboard
Chapter 3—OFSAA Administrative Reporting

Daka Gualty Weicome, AdmimdsErabor]  Dsshboards - Araaes -
Dats ualty | Dwmemieon Wise  FIP Eabes | Dol Leawes | Dnvaled Codes | Detmiled Roports  Ledger Sisl | Prodet Insbroment Hap

Insbumen]l Bame  fs ol Dabr Currracy Rame Produck Balince Type
[ o B [T o | i Congacen b T ™

kdenisy Cock BD Humber Account Bumiber Product B Drg unil 1D Comimon D04 I GL Acoound 1D Qriginatson Doin Maturity Duse Cunens ook Nalence Curvend Par fslsnce

3¢ Adge- il 3

Ledger Stat

Contains the reports for missing dimension members compared with Ledger Stat data values. You can filter the data by
selecting from the drop-down list provided at the top. The following five reports are displayed here:

® Missing Products
Missing Org Units
Missing Common COA
Missing GL Account

® & & ©

Missing Financial Elements

Product Instrument Map

Contains the Product Instrument Map report. You can filter the data based the drop-down selection. The Product
Instrument Map data is used within both ALM and FTP Process rules. These processes allow users to select data to be
included in the process based on a Product Hierarchy. The engines need to reference this data to determine which
instrument tables to include in the process.
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Object Registration

To go to the Object Registration reports, click Object Registration at the top of the Administrative Reports page. The details
of the registered objects are present in the reports. You can obtain the data type of each object from this report. There are
two tabs in this section.

1. Object Registration Tab

The details of the classification and number of registered objects are obtained here.
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2. Detailed Report

You can click any classification to navigate to the detailed registered objects report.
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Lookup tables are used within OFSAA Profitability Management application. Lookup tables have to be created and regis-

tered within OFSAAI, in order to display them in Lookup Table Driver definition of OFSAA Profitability Management appli-
cation. For more information on Lookup Table creation, see Oracle Financial Services Analytical Applications Data Model

Utilities User Guide.
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Security

The details about user privileges, group privileges, functions, and so on for the viewing of the objects are provided here.
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User Privileges

The details of a user and various associated privileges can be viewed in this report.
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You can click the user name to obtain the detailed user report.

Funds Transfer Pricing User Guide

45



Security

Chapter 3—OFSAA Administrative Reporting

Group Privileges

Security

Usier ID

Usar Mane
Created Date
Created By

User Start Date
Last Login Date
Last Modified By
Last Modified Date
Authorize Status
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The details of a user group and various associated privileges can be viewed in this report.
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You can click the group name to get the detailed group report.
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Security
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Role Privileges

The details related to role privileges can be viewed in this report.
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You can click the role name to get the detailed role report.
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Security

1,'«'. Detailed - Role
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Function Privileges

The details related to function privileges can be viewed in this report.

Function Privileges
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You can click the function name to get the detailed function report.
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Security
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Adhoc Reporting — Special Instructions

The following instructions need to be followed whenever you want to carry out the Adhoc Reporting or Adhoc Querying
using the OBI Answers tool or any other querying or reporting tools.

In the OBI Answers tool, when you click the Answers link, you will find single subject area, Fusion. Here you can select the
tables (folders) and columns related to the Object Registration, Data Quality and Security dashboards. These tables
(folders) and columns can also be used for Adhoc Reporting or Adhoc Querying.

Since these tables belong to different functional areas, namely Object Registration, Data Quality and Security,
relationships or table joins across functional areas are not supported for Adhoc Reporting. Therefore, during Adhoc Report
or request creation you have to make sure that tables and columns selected are within the functional groups mentioned in
the following section to get correct results.

Data Quality

You can use following folders (tables) and columns for Adhoc Querying on Data Quality related objects.
Dim Stratification
Dim Leaves

Dim Invalid Codes
Dim Ledger Stat
Dim Product

Dim Org Unit

Dim Currency

Dim General Ledger
Dim Common COA
Fact Stratification

Fact Leaves

® & &6 6 6 ® 8 ©®© & & © ©

Fact Invalid Codes

Object Registration
You can use following folder for Adhoc Querying on Object Registration related queries.

® Dim Classification

Security
You can use following folder for Adhoc Querying on Security related queries.

©® Dim Security

50 Funds Transfer Pricing User Guide


file:///D:\Workspace\FTP\8.1\FM%20Files\toc.htm
file:///D:\Workspace\FTP\8.1\FM%20Files\T550933T555078.htm

4—OFSAA Data Entry Forms and Queries

CHAPTER 4

This chapter covers the following topics:

® &6 6 6 6 ® 8 & 6 © © © © 6 & & 6 ® & & 6 © ©

Introduction to Data Entry Forms and Queries

Acronyms

Designing Data Entry Forms
Creating a New Form

The Grid Layout

The Single Record Layout
The Edit/View Layout

The Multi Column Layout
The Wrapping Row Layout
The Tree View Layout
Joining Tables

Applying Rules
Committing the Batch
Defining the Form Filter
Data Versioning

Specifying Message Details
Altering an Existing Form
Copying an Existing Form
Deleting a Form

Assigning Rights to a Form
Message Type Maintenance
Entering Data

Viewing Form Details

OFSAA Data Entry Forms and
Queries
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Introduction to Data Entry Forms and Queries

Data Entry Forms and Queries functionality is provided to allow you to create user-friendly Data Entry Screens with a
choice of layouts, which aids easy data view and data manipulation. You can select tables based on which you can create
forms that can be used in any Application.
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Acronyms

Defi Data Entry Forms and Queries.

Data Model A logical map that represents the inherent properties of the data independent of software, hardware or
machine performance considerations. The model shows data elements grouped into records, as well as the association
around those records.

Star Schemas It is the simplest of data warehouse schemas. This schema resembles a star diagram. While the center
contains one or more fact tables the points (rays) contain the dimension tables

Dimension Table Dimension Table
Products Time Geography
Sales
Fact Table
Customear Channel

In a star schema, only one join is needed to establish the relationship between the fact table and any one of the dimension
tables which optimizes queries as all the information about each level is stored in a row.

Funds Transfer Pricing User Guide 53



Designing Data Entry Forms
4—OFSAA Data Entry Forms and Queries

Designing Data Entry Forms

The Data Entry Forms and Queries menu has three options, namely, Form designer, Data Entry and Excel Upload options.

To Design forms, click Form Designer to open the Forms Designer Wizard . In this screen, you can create, alter, copy or
delete forms. Create a new Form is the default option that is chosen when you open the wizard. The various steps
involved in the creation of the form are displayed in the left pane of the screen. You can also assign User Rights to already
defined Forms.

The first screen of the Forms Designer wizard is displayed as Step 2, Step 1 being the login screen.

* # i Maw Fair
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Creating a New Form

To design a new form you will have to first choose the Create a New Form option. On entering the screen this option will
be selected by default.

An Application refers to a group with a list of forms within it. The Available application field will contain the new
application by default.

To create a new form, select New Application from the Available Applications drop-down list, click the field provided for
New Application Name and enter an application name.

Enter a form name in the New Form Name field.

Note: To modify an existing form, select Alter Existing Forms option. Make your modifications and move to step 3.

Click Next to go to step 3. Click Cancel to reset the fields.

You sre in Step 3 of Desigeing "Dell®
SELECT B dadiend binpull AND gl O Bt Lol image TO aee & Presaw OF Pub Lipoul
O L = =
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1
i r' [ Trea View Layout | h
pr— 7 -~
| p— =
4] [ ,f/
5 4 et —— i
= L e P et #
o e
¥
L)
p—
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Bask i 1

The Layout screen displays a range of pre-defined layouts for your form. The various layouts available are Grid, Single
Record, Edit/View, Multi Column, Wrapping Row and Tree View.

To view the display of a layout, click any of the icons on the top of the screen. Click Back to go to the previous screen. Click
Next to go to step 4. Click Cancel to refresh the choice of the selected layout.
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The Grid Layout

The Grid Layout is the default layout that is displayed. It will display the records in the form of a table/grid with multiple
rows of data.
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This layout can be used when you wish to view multiple records from a table at a time.
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The Single Record Layout

The Single Record Layout displays a single record at a time.
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The Edit/View Layout

The Edit/View Layout is a combination of the single record and grid layout.

You are in Step 3 of Designing "Defi”
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If you choose a record in the grid, that particular record will be displayed in the form, in a single record format, which is
editable. By default the first record will be displayed in the editable grid.
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The Multi Column Layout
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The Multi Column Layout

The Multi Column Layout displays a single record with its column in a grid format.
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You can view a multi column layout form without having to scroll or with minimum scrolling to view all the columns.
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The Wrapping Row Layout

The Wrapping Row displays rows of a single record in a wrapped manner in a grid format.
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You can view a wrapping row layout form easily without having to scroll horizontally to view all the data.
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The Tree View Layout

The Tree view layout represents the dimensional table. It presents the entire dimension tree with selected dimension
details.
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Click Back to go to the previous screen. Click Next to go to step 4. Click Cancel to reset the selected layout option.
For Grid, Single Record, Edit/View, Wrapping Row, Multicolumn and Tree View Layouts

The table screen displays the Tables List box with available tables. You can choose more than one table by pressing the
CTRL key for nonadjacent selection or the SHIFT key for multiple adjacent selections.

However, it is necessary that the tables that you select have same data type for the two mapped fields.
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You are in Step 4 of Designing”Defi*

Pledss Enter @ Mame bo Rool of Diménsional Treg
Choose one or rone Entibes on which the Data Entry Form is fo be created

Foot

Tables Lisi

BEHAVIOR_INFO -~
BEMCHMARK_RATES

BKG_PREFAYMENT
CAP_STRUCT_PARAM_MASTER
COM_ENTITY_GROUP_MAP
COM_EMTITY_PROGESS_DETAILS
COM_VALLECODE_MAPPING
CLRRENCY_APPLICATION_MASTER
CLURREMNCY_COMERSIOMN_FACTORS
CLRRENCY_MASTER »

Dimension Table Selaction

DIM_ACTION_GROUP
DIM_ACTION_PRIORITY
DIM_ACTION_TYPE

Click Back to go to the previous screen. Click Next to go to step 5. Click Cancel to refresh the table list.

If you have selected Tree View layout in the previous screen, the Table list screen will be as shown .

62
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You are in Step 4 of Dezigning'Defi

Please Ender a Mame o Root of Dimensional Tree

Root
SampleRoatmode
Tables List

BEG_FREFATMEMT e
CAP_STRUCT_PARAM_MASTER
COM_ENTITY GROUP _MAP

COM_ENTITY_PROCESS_DETAILS
COM_WALUECODE _MAPPING
CURRENCY_APPLICATIOM_MASTER
CURRENCY _CONVERSIOMN_FALCTORS
CURRENCY_MASTER
CURREMCY_PAIR_DETAILS
CURREMNCY_RATES W

|-. I--ulnlu- I--I«w Iu I_-I STEP

Choose ene or more Entifies onwhich the Data Entry Form i to be created

Dirnension Table Selection

Enter a root node name in the Root text box.

Sample Rootnode

Choose a table that you want to be included in the form.
DIM_ACTION_GROUP

Click Back to go to the previous screen. Click Next to go to the join tables screen.
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Joining Tables

In the join table screen, you can select the fields to be joined.
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Choose a table name that you wish to add or edit.
DIM_PRODUCTS

Select the field of the chosen table that you want to add from the Available Fields list box and choose the field that you
want to join it with of the latter table. The chosen fields will be displayed in the Join Condition pane.

DIM_PRODUCTS.V_D_PRODUCT LEVEL_1_CODE=DIM_PRODUCTS.V_D_PRODUCT LEVEL 2 DESC
Click Clear to clear the join condition.
Click Back to go to the previous screen. Click Next, to join the fields and go to step 5.

Click Cancel to refresh the table list.

For Grid, Single Record, Edit/View, Wrapping Row, Multicolumn and Tree View Layouts

The Fields screen displays the Available Fields pane and Fields for sorting pane. The mandatory fields are highlighted with
the "*' symbol and are automatically displayed in the Selected Fields pane as pre-selected for you and are shown in the
Chosen Fields Pane. These mandatory fields are fields (primary key fields and not null fields) that require data to be
entered by the user while performing Data Entry on the underlying table.

If you want the fields to be sorted based on the Branch Code, select the field CUSTOMER V_CUST_BRANCH_CODE.
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YWou are in Step & of Designing "Deli®
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Select the fields from the Available Fields pane that you want to be included in the form and click ( > ) to move to the
Fields to Display pane. To remove a field(s) from the Fields to Display pane to the Available Fields pane, click (<) . To move
all the fields to the Fields to Display pane from the Available Fields pane, click ( >>) . To move all the non mandatory fields

to the Available Fields pane, click ( <<) .

To arrange the fields that are displayed in the Fields to Display pane, click up arrow symbol to move a field up and down
arrow symbol to move down. This order determines how the Fields are displayed in the Data Entry Form. This order can be
different from the order in which the fields are in the underlying table.

Yau are in Step T of Designing "Defi®
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Select the fields from the Available Fields pane that you want to be included in the form and click ( >) to move to Step 8. To
remove a field(s) from the Choose Fields pane to the Available Fields pane, click ( <) . To move all the fields to the Choose
Fields pane from the Available Fields pane, click (>>) . To move all the non mandatory fields to the Available Fields pane,
click ( <<).

To arrange the fields that are displayed in the Choose Fields pane, click up arrow symbol to move a field up and down
arrow symbol to move down. This order determines how the Fields are displayed in the Data Entry Form. This order can be
different from the order in which the fields are in the underlying table.

The selected fields will be sorted in ascending order by default. To set the order of the fields in the descending order,
check the check-box provided for Sort By Descending.

Note: The fields displayed in the Sort Fields screen are the list of fields chosen from the Fields Selection screen.

Click Back to go to the previous screen. Click Next to go one step further.

For Grid, Single Record, Edit/View, Wrapping Row & Multicolumn Layouts

The index screen displays the form with Field Name, Display Name, In View, In Edit/Add, Allow Add, Store Field as and
Rules detail columns. You can specify the details for each of the field names.
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You can change the display name of the field name by entering a name in the Display Name field.
User Expiry Date

You can choose a field to be displayed by selecting the In View option as Display or Do not Display. If the field you choose
is a foreign key field or if more than one table is selected, the In View displays Same Field, Alternate Display Field and Do
not Display options.

You can specify the edit options for a user by specifying the edit parameters. Click the In Edit/Add field to open the
drop-down list box. Select the edit parameter that you want to apply to a field. For normal fields you can choose the edit
parameters like Text Field, Text Area, Select List, Protected Field, Read Only and Do Not Show. If it is a foreign key field the
In Edit/Add parameters displayed will be Read Only, Select List and Do Not Show. For primary key fields the In Edit/Add
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parameter displayed will be Read Only and Do Not Show. In case of calendar fields, the In Edit/Add parameters displayed
are Calendar and Do Not Show.

To give the user permission to add a new record, select the Allow Add option against the field name. If form is saved with
add option as true for some fields and false for some fields then it will give an alert saying "Choose Allow Add for the
mandatory fields."

To specify the field storage format, click the Store Field as field to open the drop-down list. You can choose the store
format as Normal, Sequence Generator, Maker Date, Checker Date, Created Date, Modified Date Auth Flag, Maker id,
Maker Date, Checker id, Checker Date, Checker Remarks and Maker Remarks.

You can also apply rules to a field. Click Rules to open the screen.

Funds Transfer Pricing User Guide 67



Applying Rules
4—OFSAA Data Entry Forms and Queries

Applying Rules

You can apply rules only if the In Edit/Add fields are Text Field, Text Area or Protected Field. The rule option is essential for
data validation

To specify rules for Text Field, Text Area and Protected Field, click the Rule option to open the Specifying Rules and
Expressions for Data Validations window.

If a field has a character data type, you can specify here the rule for the field to be displayed without spaces, only
characters or alphanumeric. If a field has a numeric data type, you can check the check-box provided for Numeric Only.
You can choose whether/not you require Negative values to be displayed by checking/un-checking the field provided for
Non Negative, not null will be displayed for the non primary key and/or nullable fields.

Specify the maximum width of the field in the Maximum Width box. You can set the column alignment by selecting the
appropriate alignment from the Alignment drop-down list. On specifying the options, click Ok to save.

Click clear to Clear the information entered in the screen. Click Close to close the screen.

Click Back to go to the previous screen. Click Save to save the field details setting.

® Only forms with primary key tables can have the authorization option while saving.

® By default, the alignment for character and date data type is taken as Left. And for numbers it is displayed as Right.
But the alignment can be changed to Right, Left or Center.

You can specify the edit options for a user by specifying the edit parameters. The In Edit option varies for different fields

based on whether the field is foreign, primary or calendar fields.

Click the In Edit/Add field to open the drop-down list box. You can choose the edit parameters like Text Field, Text Area,
Select List, Read Only, Do Not Show and Expression Generator. Select the edit parameter that you want to apply to a field.

When you select the Select List option in the In Edit/Add column, a pop-up window is displayed.

Note: The Select List option will not be displayed for foreign key fields.

Enter the list of values to be displayed, in the List of Values field. You may choose the field to be Comma Separated Values
or Dynamic list of values options.

Comma Separated Values can have only the user specified values while creating a form.

Dynamic Field accepts the fieldname from a table, which it stores in the database, which is used during Data Entry. Specify
Alternate Display Values in the appropriate field.

Click OK to save the specified list of values. Click Cancel to clear the List of Values field. Click Close to close the pop-up
window.

If you select Dynamic List of Values, you will be able to select the table values and then define a filter condition for the
selected values, as shown in the following screen-shot.
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To give the user permission to add to the field, select the Allow Add option against the field name. The Allow Add option is
mandatory for primary key and not null fields.

To specify the field storage format, click the Store Field as field to open the drop-down list box. You can choose the store
format as Normal, Sequence Generator, maker ID, Checker ID, Maker Date, Checker Date, Created Date, Modified Date,
Maker Remarks, Checker Remarks and AuthFlag.

Click Back to go to the previous screen. Click Save to save the field details setting.
To save the form containing primary key tables, click Save with Authorization.
® Only forms with primary key tables can have the authorization option while saving.

® If the user want the value to be displayed with the thousands separator, such a numeric field should be defined under
the Display Value Field.
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Committing the Batch

Selecting the check-box provided for Batch Commit virtually groups/baskets the entire set of table forms. With this
grouping, the system ensures that if a particular form in the table fails to be executed, the entire set of forms will be
returned. Hence, all activities for the selected table is carried out in batches.
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Defining the Form Filter

With the Form Filter screen you can specify expressions for the form filter condition.

SPECIFNG EXPRESSIONS FOR FORM-LEVEL FILTER COMDMTICH
Fialds : Operalors © Fumclions
CSEMS_USR_PROFILED_CREATED_DATE =] | - ABE] il
CEEMS5_USRE_FROFILED_DELETED_DTE 1 ACOS(
CEEME_LSR_FPROFILED_LAST DISABLED DTE " ADD MOMTHED
CEEMS_USR_PROFILED_LAST ENABLED DTE I ASCI)
CEEME_USR_PROFILED_LAST_MODIFIED_DATE . ATAN(
CEEMS_USR_PROFILED_LAST_PWD_CHG_DTE - ATAN)
CEEMES_USR_PROFILED_LASTLOGGED_DATE < CEIL)
C5SM5_USR_PROFILE D_LASTLOGIN_DATE e x| |cHRD =l
Eocpor 5 son Viewer :
O Clean Close

Click to select the Field, the Operator and the Function from the appropriate panes.
The expression you define will be displayed in the Expression Viewer pane.

Click OK to save the expression. Click Clear to refresh the screen. Click Close to close the screen without saving.
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Data Versioning

Using this screen you can perform data versioning on an authorized form. The table version is tracked based on the date of
modification. Check the check-box provided for Enable Data Versioning to ensure that the version is tracked.

Select Table to hold History OfFf Changes

™ Enable Data Ver sioning

Tahle CEEME_USRE_FPROFILE j
Version ldentifier C38MS_IUSE_PROFILE.D_CREATED_DATE j
OK Close

If you select this option, the modifications made to the particular form are displayed as per date versioning.
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Specifying Message Details

With the messaging screen, you can specify an alert message that can be sent either to the Creator of the form or to an
Authorizer. Click the Message Details tab in the index screen. The Message Details screen will be populated on your

screen.

[T Messaging Required

Available Message Types

Form Specific Message Details

Chosen Message Types

Canceled Reguest for Creation

Creation and Authorized
Creation and Put-On-Hald
Creation and Rejected

Canceled Reguest for Madification

BE

[ |

Details for Message Types
[T Specific Messages Required

Message Type | j

Message Subject %

Message Content %
Available Fields For Subject Mapped Fields For Subject
Available Fields For Content Mapped Fields For Content

Availahle Recipients Mapped Recipients

Save

Cancel

To activate the Messenger feature, you need to check the check-box provided for Messaging Required.

If you do not require this option, leave the Messaging required check box unchecked. Mails will be sent appropriately, only

one mail will be sent for the entire batch.

The Message types, Recipients, Subject and Content fields are comes from the metadata.
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Form Specific Message Details i

I Messaging Required

Available Message Types Chosen Message Types
Canieled Request far Modification Batch Commit
Cregtion and Adtharized ?  |canceled Request far Creation

Crestion and Put-0On-Hold
Cregtion and Rejected

Crestion and Regquest FnrAuthnrizati;l
Details for Message Types

Message Type |Elatch Cammit j

I Specific Messages Required

Infodom - $INFODOMS, Application - §APPLNNAMES,

Message Subject Form ¢ FORMHAMES

Message Content Eatch Transactions

KN L3 J R

Available Fields For Subject Mapped Fields For Subject
M_ACTION_TYPE_CODE
N_ACTION_TYPE_KEY -
<
Available Fields For Content Mapped Fields For Content
M_ACTION_TYPE_CODE
N_ACTION_TYPE_KEY z
<
Available Recipients Mapped Recipiems
AUTHORIZER = [NCRERTOR
<
Save Cancel

Select the Message Type from the Available list and click (>) to move the message type to the Chosen Message Types
pane.

Canceled Request for Modification
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Form Specific Message Details

¥ Messaging Required

fvailable Message Types Chosen Message Types

Canceled Request for Creation - Canceled Request for Modific ation

Creation and Authorized

Creation and Put-0On-Hold
Creation and Rejected <

Crestion and Reguest FDrAuthnrizati;l

Details for Message Types

r Specific Messages Required

Message Type | Canceled Requestfor Modification ¥ |

Infodon - SIWNFODOM:, &pplication - SAPPLNMAMES

Message Subject
g ! Form —-$FORFRAMNE:Z - Carncel Recquest For Modification

Infodon - §INFODOME, Application - SAPPLNMAMES ,

Message Content
9 Form —-§FORFNAMEZ - Cancel Recquest For Modification

Available Fields For Subject

=) = E

Mapped Fields For Subject

FIC_mIS_DATE
Y_CARD_MBR
D_ISSUE_DATE

D RECORD_EMD_DATE
D_RECORD_START_DATE

fAvailable Fields For Content

Mapped Fields For Conttent

FIC_MIS_DATE
Y_CARD_MBR
D_ISSUE_DATE
O_RECORD_END_DATE
O_RECORD_START_DATE

fvailable Recipients

Mapped Recipients

CREATOR

> |AUTHORIZER

Save Cancel

Select the check-box provided for Specific Messages

Required to add a Specific Message.

Select the Message Type from the drop-down list box of the Message Type field. Message line appears automatically

based on the selection of the event type.

Canceled Request for Modification
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Form Specific Message Details

¥ mMessaging Required

Available Message Types Chosen Message Types

Canceled Reguest for Creation - Canceled Request for Modification

Creation and Authorized

Creation and PutkOn-Haold
Creation and Rejected
Crestion and Reguest For Authnrizatij

Details for Message Types
W Specific Messages Required

Message Type Canceled Reguest for Modification

Infodom - SINFODOMS, Application - SAPPLINAMES,

M Subject
pssage subje Form -FORMWNAME; - Cancel Recuest For Modification

Infodom - §INFODOM:, Application - APPLNNAME:,

Message Content
9 Form -SFORMNAME: - Cancel Becuezst For Modification

K113 | S I

Available Fields For Subject

Mapped Fields For Subject

FIC_MIS_DATE
W_CARD_MBR
D_ISSUE_DATE
D_RECORD_EMND_DATE
D_RECORD_START_DATE

Available Fields For Content

-

[

Mapped Fields For Content

FIC_MIS_DATE
W_CARD_MNBR
D_ISSUE_DATE
D_RECORD_EMD_DATE
D_RECORD_START_DATE

Available Recipients

-
-l

Mapped Recipients

CREATOR

AUTHORIZER

Save

Cancel

Subject line will appear automatically based on the selection of the event type.

Infodom - SINFODOMS, Application - SAPPLNNAMES, Form - SFORMNAMES - Cancel Request for Modification

Message content will appear automatically based on the selection of the event type.

Infodom - SINFODOMS, Application - SAPPLNNAMES, Form - SFORMNAMES - Cancel Request for Modification

Double-click the Recipient name in the Available Recipients pane. The selected recipient/s are displayed in the Mapped

Recipients pane.

Authorizer
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Form Specific Message Details
¥ Messaging Required

Available Message Types Chosen Message Types

Canceled Request for Modification

Canceled Request for Creation -
Creation and Authorized

Creation and Put-0n-Haold
Creation and Rejected
Creation and Reguest For Authorizati < |

Details for Message Types
¥ Specific Messages Required

Message Type | Canceled Reque st for Modification ;I
. Infodom - §INFODOME , Application - §APPLNNAMES » =
Message Subject Form -§FORMNAMES - Cancel Regquest For Modification |7
Infodom - §INFODOMN:, Applicatiorm - SAPPLNNMAMES =
Message Content Form -§FORMNAMES - Cancel Rerquest For Modificatbion |7
Available Felds For Subject Mapped Fields For Subject
Y_CARD_NBR FIG_MIS_DATE
[D_ISSUE_DATE ® D_RECORD_END_DATE
D_RECORD_START_DATE
F_LATEST_RECORD_INDICATOR h
Y_ACCOUNT_CODE |
Available Fields For Content Mapped Fields For Content
FIC_MIS_DATE =] D_IS5WE_DATE
YV_CARD_MBR = D_RECORD_START_DATE
D_RECORD_EMND_DATE s
F_LATEST_RECORD_INDICATOR <
Y_ACCOUNT_CODE |
Available Recipients Mapped Recipients
CREATOR 2 BAUTHORIZER o
<
Save Cancel

® If you select Authorizer, the message will be sent to all the selected authorizer's for authorization.

® You need to click the Save with Authorization tab in the Index screen so that the messages are functional. When you
Save with Authorization, the next screen to be populated is the Authorization screen, where you can assign rights.

Similarly, select the Field/s for Subject and Fields for Content. . Available fields for the subject and content can be selected

by the user.

Click Save to save the changes. Clicking Cancel pop's-up a message requesting you to confirm the cancellation without

saving. Click Ok in the Pop-up.

Click Save with Authorization in the Index screen to save the changes with authorization. Clicking Save opens up the

Assigning Rights screen.
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Altering an Existing Form

To alter an existing form, select Alter Existing Forms option. Click the Application name field to open the drop-down list
box. Select the name of the application whose form you wish to alter. On choosing the application name, the forms
belonging to the selected application will be displayed in the Form Name field. Click the Form Name field to open the
drop-down list box and select the form that you want to alter.

Alter forms apply only to fields and not to tables.

Sekect one of he fllowing oplions

O Create a New Form
(®) Alter Exizting Forms
3 O Copy Forms
& Delete Forms
[l ( Assign Rights
po— = 7
3 (& Message Type Maintenance
— J
4 _
— Fvqilable Applications| DeFi
5_ fovallable Formmns dimensional »
b
7
8
?
lbext - Cancel

Click Next to go to step 3. Click Cancel to discard the form selection that you have made.

Note: The forms that are displayed in the Form name list box are dependent on the DSN (Data Source
Name) that you have specified.

The alter fields screen displays the list of fields of the selected form in the Chosen Fields pane. In this screen the fields,
which are selected while creating the form are displayed in the Chosen Fields list and the fields that are not selected but
available are shown under the Available Fields list.
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Yoo are in Step 3 of Alter Form "Defli® - Layowt Type 2 "Tree®

Chonss a 5of of Figlds b Dispiay. Harg You can rearrange e felds
LUSE e Mowe Lp AND Move Dorarn Bufions TO QRDER e Fislds, Field Marmes are displayed 1IN he "Entiy Memne Field Mame™ Srmag

1 Alalslo Flahls Fiedils to Digplay

1 COM_ENTITY_GROUP_MAPF_DM_FACT_FLAG OB _EMTITY_GROLIP_MAP M_GROUP_ID
COM_ENTITY_GROUP_WAFF_VCM_FLAG SCOW_ENTITY_GROLIF_MAF V_ATTRIBUTE_MAME
COM_ENTITY _GROUP_MAF N_MIEMATCH_ROWE A0 _ERMTITY _GROLUIF_MAR W _ENTITY _RAME
COM_ENTITY_GROUP_MAPY_GROUP_DESC =COM_ENTITY_GROUP_MAP v_SOURCE_SYSTEW_ID
COM_ENTITY_GROUP_MAFY_SOURCE_ATTRIBUTE_MAME :

=

Select the fields from the Available Fields pane, which you want to alter and click (> ) to move to the Chosen Fields pane.
To remove a field/s from the Chosen Fields pane to the Available Fields pane, click ( <) . To move all the fields to the

Chosen Fields pane from the Available Fields pane, click ( >>) . To remove all the fields to the Available Fields pane, click(
<<).

To arrange the fields that are displayed in the Choose Fields pane, click up arrow symbol to move a field up and down
arrow symbol to move down. This order determines how the Fields are displayed in the Data Entry Form. This order can be
different from the order in which the fields are in the underlying table.

Click Back to go to the previous screen. Click Next to go further. The alter sort fields screen displays the sort fields to be
altered in the Chosen Fields pane with which you want to sort the table.
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“Wou are im Step 4 of Designing "Defi’

Flease Selectthe felds to be gel displayed as the Dimensional Tree Nodes. Use Mowe Up andMose Down butlons for Ordenng the level of

Selected Dimensional Tree Modes. Selecion of meore Bian one Enbity reguires Equi-Join Conditon(s) o be specifad for 3l parscipating Enliles
Rood © | SampleRootnode
Foallaile Tholds Theo Fiold Modes
COM_ENTITY_GROUP_MAP N_GROUP_ID COM_ENTITY_GROUP_MAP W _ENTITY_MAME

COM_EMTITY_GROUP_MAP Y_ATTRIBUTE_NAME
COM_ENTITY_GROUP_MARV_SOURCE_SYSTEM_ID

e l=1=I=l=I=1=1~1=]

Select the fields from the Available Fields pane, which you want to alter and click ( >) to move to the Chosen Fields pane.
To remove a field/s from the Chosen Fields pane to the Available Fields pane, click ( <) . To move all the fields to the

Chosen Fields pane from the Available Fields pane, click ( >>) . To remove all the fields to the Available Fields pane, click (
<<).

Note: The user can change the root node name specified while designing the form.

Click Back to go to the previous screen. Click Next to go to next step.

The form screen displays the forms to be altered containing Field Name, Display Name, In View, In Edit/Add, Allow Add,

Store Field as and Rules detail columns contain the data which are already selected while creating the form. You can alter
the details for each of the field names.
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You are in Step 5 of Designing "Defi

Pleaze Salach the descriplive fields 10 gel dizplayad Tor the Dimensional Tree Nodes

Field Nodes QAlternate Display Fields

V_ENTITY_NAME | coM_ENTITY_GROUP_MAP V_ENTITY_NAME -

COM_ENTITY_GROUP_MAP F_DIM_FACT_FLAG
COM_ENTITY_GROUP_MAP F_VCM_FLAG
COM_ENTITY_GROUP_MAP.N_GROUP_ID
COM_ENTITY_GROUP_MAP N_MISMATCH_ROWS
COM_ENTITY_GROUP_MAP Y _ATTRIBUTE_NAME
COM_ENTITY_GROUP_MAP ¥_GROUP_DESC
COM_ENTITY_GROUP_MAP V_SOURCE_ATTRIBUTE_NAME
COM_ENTITY_GROUP_MAPV_SOURCE_SYSTEM_ID

You can change the display name of the field name by entering a name in the Display Name field.
You can choose a field to be displayed by selecting the In View option as Display or Do not Display.

You can specify the edit options for a user by specifying the edit parameters. Click the In Edit/Add field to open the
drop-down list box. You can choose the edit parameters like Text Field, Text Area, Select List, Protected Field, Read Only,
Do Not Show, Check Box and URL. Select the edit parameter that you want to apply to a field.

Note: The AlternateDisplayField is displayed only if the selected table contains a foreign key or if the joined
tables are selected.

To give the user permission to add to the field, select the Allow Add option against the field name.

To specify the field storage format click the Store Field as field to open the drop-down list box. You can choose the store
format as Normal, Encrypted, Auto Generated or Formula.

You can also apply rules to a field. Click Rules to open the screen.

Click Back to go to the previous screen. Click Save to save the field detail settings
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Copying an Existing Form

To copy an existing form, select Copy from Existing Forms option.

Craate a New Form
O Aler Exigting Forms
(= Copy Forms

|
— Daleta Forms
i () Assign Rights
— =
3 ) Message Type Mantenance
L
rm— From Application [DefFy » ToApplication DakF) =
§
o Save Form D w As Fomm Products
b
—
I
pr—
8
§
et = Caneceld

Select the application from which you want to copy a form. Click the Application name field to open the drop-down list
box. Select the name of the application. On choosing the application name, the forms belonging to the selected
application will be displayed in the Form Name field. Click the Form Name field to open the drop-down list box and select

the form that you want to copy.

Select the application to which you wish to copy the new form. Click the Application name field to open the drop-down list
box and select the application. Enter the name of the new form you are creating in the Save Form as field. This option
allows creation of variants for a given form where you might want to change some user rights or some display options and

other subtle variations on the form for a given layout and the underlying table.

Click Next to save the details of the newly created form. Click Cancel to discard the form selection that you have made and

clear the name entered in the Save Form As field.
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Deleting a Form

To delete an existing form, select Delete Forms option.

Select the application from which you want to delete a form. Click the Application name field to open the drop-down list
box and select the name of the application. On choosing the application name, the forms belonging to the selected
application will be displayed in the Form Name field. Click the Form Name field to open the drop-down list box and select

the form that you want to delete.

Create a Mew Form
Ty Aler Existing Forms
® Copy Formas

I
— Delete Forms
1 () Assign Rights
p— =
3 ) Meszage Type Muntenance
4
— From Apglication DeFy
5
— Save Form Defi
]
7
8
9
lioxt > Cancel

ToApplication | DeF)

Click Next to delete the form. A confirmation message is displayed which reads Do you want to delete the form Loss? Click

Ok to confirm deletion. Click Cancel to cancel the delete request.
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Assigning Rights to a Form

To assign rights to a form, select Assign Rights option.

Salec! one of the following oplions

r Create a Mew Form
Alter Existing Fommns

"I_ ( Copy Forms
— (O Delete Forms
1 (&) Assign Rights
—
3 (} Message Type Maintenance
— L A
4
— Available Applications DeFi »
5 Available Forms | Def -
]
—
1
—
8
b
9
M= Cancel

Click the Application name field to open the drop-down list box. Select the application from which you wish to choose the
form to which you want to assign rights. The chosen application will be displayed in the Application Name field. Click the
Form Name field to open the drop-down list box. Select the form you want to assign rights to.

Application name: ST
Form name: TreeForm
Click Next to go to step 3 or Click Cancel to discard the form selection that you have made.

The user list screen displays the list of available and assigned users. Click the < or > buttons to navigate through the list of
users in case the number of users are more than what could be accommodated in one page.
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Aviailalde Vs List

MEHAR
SANTOEH
SHaNKAR

SATISH

g 3

Sawe Access Fights

it N B |

Close

Please speciy the Access Rightts to User for the created form
T withdrany 23l Access Rights from a User, please double click on LUseér Marme

Accountskorms

Wiew
Add
Edi
Delote

All above

Show Data Created by Current Usar only

Assigned Wser List

—

< s

Bathk 1o Fod i D admned

Select the user to whom you want assign the rights to from the Available User List pane and select the rights you want to
assign to the user. You can assign View, Add, Edit, Delete or All above options. The user name will move to the Assigned

User List once it is saved.

Flease spetify ihe Aocess Rights 1o User for the creabed form
To wathdraw all Afcess Rights from a User, please gouble chok on Liser Hame

Accountskoms

Bovadlnbbe Ui List

IHEHAF?
SANTOSH
EHANKAR
SATIZH

a0 000

g 3

are Mlﬂiwl Cloas

Wi
Add
Edit
Delebe

All above

Show Data Created by Cument User only

Baahgingd ey Lzt

RORLISER

< 5|
T Bak to Feama Deaigne

The Authorize and Auto-Authorize options are applicable for all the forms that have been saved with the Authorize option.
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Click Save Access Rights to save the rights you have defined for the selected Users. Click Close to close the Assign Rights
screen.

To go back to the forms designer, click the Back to Forms Designer button. When you have finished assigning users, click
Finish to return to the splash screen.

To open help for the Forms Designer screen click Help. To return to the DI splash screen, click Home.
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Message Type Maintenance

For the maintenance of the Message Types, select the Message Type Maintenance option in the first screen of the Forms
Designer Wizard.

Salecl one of the following oplions

Create a New Form

Alter Existing Forms

Copy Forms

Delete Forms

Agsign Rights

() Message Type Maintenance

—

O0000

= = === [J=0~

Hent> Cancel

Click Next to continue. The Message Type Maintenance screen is displayed.
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Message Type Maintenance

Message Typa Bateh Commit W

Infodom = §INFODOHG, Applicatiom =
Fole s s Subject APPLENAMNES, Form =¢FORMNAME:

Batch Transactions created and
Message Content modified, Testing

Railable Recipients Mapped Recipiems

[CREATOR
» AUTHORIZER

Sawe Cancel

Select the message category from the Message Type drop-down list. The message types are the same as those available in
the Message Details screen as explained earlier.

Canceled Request for Creation

The Message Subject field displays the subject line that will be displayed for the particular Message Type selected. You can
make the required modifications in this field.

Infodom - SINFODOMS, Application - SAPPLNNAMES, Form -SFORMNAMES - Cancel Request For Creation

The Message Content field displays the content of the message for the particular Message Type selected. You can make
the required modifications in this field.

Infodom - SINFODOMS, Application - SAPPLNNAMES, Form -SFORMNAMES - Cancel Request For Creation

Double-click the Recipient name in the Available Recipients pane. The selected recipient/s moves to the Mapped
Recipients pane.

Authorizer

Note: If you select Authorizer, the message will be sent to all the selected authorizers for authorization.

Click Save to save the changes. On clicking Cancel, a message requesting you to confirm the cancellation without saving is
displayed. Click OK to discard the changes.
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Entering Data

Click Data Entry to open the screen. In this screen you can view, edit, add, delete or authorize data. You can view, edit, add,
delete or authorize based on the rights that are assigned to you during form creation.

You can query the record to get specific data using search option. You are also provided with the option to export the
result set.

Note: To open multiple Data Entry windows, specify the URL of the Data Entry window as the value in the URL box in the
Design Oracle Menu screen. It enables the user to perform the search operation in more than one screen.

For more details on designing the Oracle Menu section, see Oracle Financial Services Analytical Applications Infrastructure
User Guide.

Microsoft Internet Explorer

1! E [10046] There are no Forms avalable For logn user

Ok

If the logged-in-user is not mapped with the forms and applications it will display an alert saying “There are no forms
available for the login user”.

The Forms frame displays the list of existing forms. The forms that are displayed are dependent on the rights assigned to
user.

Note: The roll back option can be used only for authorized record to undo the modifications made to it.
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Viewing Form Details

Forms are displayed in View format by default. The forms are displayed based on the application names in the left pane.
Based on the rights that are assigned to the user, he can access View, Edit, Add, Delete options. Click a form to view the
details. The form details will be displayed in the layout that it was defined.

Application Name: CAT Test
Form Name: Auth

In case of grid layout, the number of rows displayed is based on the number of rows that you specify in the Display ---Rows
field.

Display 5 Rows

To view all the records in the table click Next to go to the next set of records. To return to the previous set of records, click
Back.

It is recommended that you assign an easily viewable number of rows to be displayed. The user can view records as a
Single Record, Editable View, Grid layouts, multi column or wrapped rows layout.

Note: The roll back option can be used only for authorized record to undo the modifications made to it.

Single Record layout

To view a single record at a time, click Single Record.

To view all the records in the table click Next to go to the next record. To return to the previous record, click Back.

Note: The roll back option can be used only for authorized record to undo the modifications made to it.

auith_sangle 1
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To view a record in the editable view, click Editable View. In the editable view you can view and edit records, which can be
selected from the grid of records.

-

suth_adit_frm

-

The editable view format displays a single record in the top frame, which can be edited. The grid layout is displayed in the
frame below. To edit a record, select the Edit option against the record in the grid layout. The selected record will be
displayed as a single record with editable fields. The main advantage is you can easily compare the changes you have made
in the data with the data shown in grid format

The number of records to be displayed in the form can be specified in the Display Rows text box.

To save the changes that you have made to the field/s, click Save. Click Reset to return the record settings to its original
field settings.

Grid Layout

To view a record in a grid layout, click Grid. This is the default layout that is displayed while viewing a form.
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W

auth_grd_f
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To sort a record based on a field, click the column title hyperlink.
Click FIC_MIS_DATE column title hyperlink to sort fields alphabetically based on the MIS Date.
The number of records to be displayed in the form can be specified in the Display Rows text box.

To view all the records in the table click Next. To return to the previous set of records, click Back.

Note: The roll back option can be used only for authorized record to undo the modifications made to it.
Multi Column Layout

To view all the columns of a selected record, click Multi Column. This layout enables you to view a record without having
to scroll or with minimum scrolling to view all the columns.
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To view all the records in the table, click Next. To return to the previous record, click Back.

Note: The roll back option can be used only for authorized record to undo the modifications made to it.

Wrapping Row Layout

To view all the rows of a selected record, click Wrapping Row. This layout enables you to view a wrapping row easily
without having to scroll horizontally to view all the data.
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awth_wrap_[

To view all the records in the table click Next to go to the next record. To return to the previous record, click Back.

Note: The roll back option can be used only for authorized record to undo the modifications made to it.

Editing a Form

To edit a form, check the select option in the Select column and click (edit) button. The form fields are displayed with
editable fields, which you can modify if required.

To save the changes that you have made to the field/s, click Save. Click Reset to return the record/table settings to its
original field settings.

The records also can be edited in the layouts mentioned earlier (in View mode). All the fields will be displayed in the
editable grid, but the primary key fields cannot be edited so will be displayed in un-editable format.

Click Next to edit the next set of records. To return to the previous records, click Back.

Roll Back

The Roll Back option can be used only for authorized records. After the records are edited and saved, the roll back
operation can be performed in view mode by selecting the particular record to undo the modifications made to it.

Once the record is edited using Edit option, its modified flag is set and the record with its modified flag set alone can be
rolled back.

If the record is not an authorized record it will display a alert saying roll back functionality is available only for records
which has its authorization flag set to “Modified”.
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Adding Rows to a Form

To add data to the selected table in a form, specify the number of rows to be added in Rows field in the options frame and
click (add) button.

aiirhi_sdigle 1

Enter data in these new fields and save them by clicking Save. Click Reset to return the table settings to its original field
settings.

Note: If the user want to see the display with the thousands separator for any numeric columns, the input
should be given in the same manner.

Deleting a Record in a Form

To delete a record, check the select option in the Select column against the record you wish to delete and click delete.

A warning message will be displayed prompting you to confirm deletion. Click Ok to delete the record or Cancel to discard
deletion.

Authorizing Data

The Data Entry module allows you to authorize data entered during form creation provided the table contains a primary
key field.

To authorize data, select the form and click Authorize. The records that are required to be authorized will be displayed
with Auth, Rej, au_fname, au_idPK (Primary Key identifier), au_Iname, AuthFlag (representing the status of the record),
contract, MakerDate, MakerID and phone details. If there are no records to authorize, the screen will display the message
No records to be authorized.
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auth_simgle §
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Note: The primary key fields in the record are displayed in red as PK.

You can authorize only those records that are created by another user if you have authorization rights. If you do have
authorization rights, the record created by another user, the AuthFlag will display U, which suggests that it is an
unauthorized record requiring authorization.

If the record is already authorized, the AuthFlag will display A. If any record is rejected, if the form is authorized, then the
AuthFlag will be displayed as R. If the Authorized user put the records on Hold, then the AuthFlag will be displayed as UH.
After Authorizing, the Auth Flag will be set to A.

Any changes (modification / deletion) made to the records after authorization will be marked for authorization and can
only be authorized by the users who have the privilege.The new records created before authorization can be edited or
deleted by any user who has the privilege to do the same.

To authorize a record, select the Auth option against the record you wish to authorize and click Save. To reject/delete a
record, select the check box in the Reject column against the record and click Save. A warning message is displayed. The
records selected for deletion will be deleted from the table. Proceed? Click OK to confirm deletion or click Cancel to delete
the request.

Note: You can authorize forms only if the authorize rights have been assigned to you.

To authorize the next set of records, click Next. To authorize all the records in the form, select the Authorize all option and
click Save.

To reject all records, select the Reject all and click Save. If the authorizer is not sure whether to authorize the records the
Hold all option can be used, which can be authorized or rejected at the later point.
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Re-authorizing Records

The Records to be reauthorized link will be displayed only if some other user has modified the authorized records. An
authorized record that has been modified will display the AuthFlag M, which suggests that the record have been modified.
To reauthorize modified records, click the Records to be re-authorized link to open a new screen.

Medifsed Recard Authonzatan

HEWLFSERS Auttsorczation Date - 071 10008 1215 20
Agth Ae  Hold  Earacmoes Date ey Code DEvagets Cepes  Curmency Cots  Becord Eng Dute e BT T Letasd Recod mabcane  Locsl Camency SeBcstel  Aapomeg Cury

The record that needs re-authorization is displayed with new details. The original authorized record is also displayed. To
re-authorize/reject/put-on-Hold the records select the Auth, Rej or On-Hold option against it and click Save.

Click Next to authorize the next set of records,. To close the screen, click Close. Reset Button will reset the check-boxes to
null.

A mail will be sent to the creator that records are authorized/rejected/put-on-hold.
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CHAPTER 5 OFSAA Attributes

This chapter covers the following topics:

o

©
©
(]

Overview
Summary & Detail Screens
Navigation within the Summary Screen

Navigation within the Detail Screen
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Overview

Attributes refers to the distinguished properties or qualifiers that describes a dimension member. Attributes may or may
not exist for a simple dimension. Attributes section is available within the Dimension Management section of Financial
Services Applications module.

You (Business Analysts) need to have ETL Analyst function role mapped to access Attributes.

This chapter describes the creation and maintenance of OFSAA Attributes. Specifically, this chapter will cover:

® Attribute Summary & Detail Screens

® Navigation within the Attribute Summary Screen

® Navigation within the Attribute Detail Screen

See Overview of OFSAA Infrastructure for details on how Attributes are used in OFS Analytical Applications. See Oracle

Financial Services Analytical Applications Infrastructure (OFSAAI) Installation and Configuration Guide for details on bulk
loading dimension attributes.
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Summary & Detail Screens

Upon initially navigating to Common Object Maintenance > Dimension Management > Attributes, a summary screen is
displayed showing all of the defined Attributes for one dimension (your first dimension alphabetically that supports
attributes). By selecting a dimension and by using search criteria, you can control the set of Attributes that are displayed.

When you Add, Edit, Copy, or View an Attribute, a detail screen is displayed.

ATNTUTE

s

* Dimengion

Attributes

Dimension

s

% Search

Numeric Code

Data Type W |

2 Dimension Attributes

== []| Numeric Code Name &
|:| 5044 Account Type
[ so41 Accrual Basis
[] =04 COMMON COA T PE
D 5047 COMKON COA TYPE DESC
|:| o4 Offset Organizational Unit
] =nss i Testd
[ =ns3 ROLLUP SIGNAGE
[] sos7 SANTY_TEST
|:| 773 SkiBtemp Currency
] 777 smhtemp_irc

Commen Chart of Aecounts hd

| &
Data Type
Dimens=ion
Dimension
String
String
Dimension
Date
Dimension
Date
Dimension

Dimension

Hame

= &
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Navigation within the Summary Screen

When you first navigate to the Attributes summary screen, the Attributes associated with your first dimension are
presented in a summary grid. The Attributes summary screen has three containers:

©® Dimension
® Search

® Dimension Attributes
Dimension Container

Attributes are properties of dimensions. To add or maintain an attribute, you must first select the dimension to which an
attribute belongs. The Dimension drop-down list in the Dimension container displays all of your Key Processing
dimensions (both seeded and user-defined) and any Standard Dimensions that are configured to support attributes.

Search Container

Among other properties, each attribute possesses a Code value, a Name, and a Data Type. You may search on any of these
properties in the Search container.

% Search =Y
Numeric Code Name
Data Type L

Search Control
Enter your desired search criteria and click the Search control.
Reset Control

Clicking the Reset control clears any search criteria you may be using and refreshes the screen.

Dimension Attributes Container

The Dimension Attributes container presents a grid containing all of the Attributes that meet your search criteria. The
Dimension Attributes summary grid offers several controls that allow you to perform different functions when an
Attribute is selected.

n Dimension Attributes | ¥ 1-8/8
ata, |:| Mumeric Code Name & Data Type Required Seeded
|:| Account Type Dimenzion = =]
|:| Accrual Basis Dimenzien Ho k=
|:| Common Chart of Account String Mo TER
F COMMON COA TYPE VARCHAR Ho =
D COMMON COA TYPE DESC WARCHAR Mo TER
|:| QOffzet Organizational Unit Dimenzien Ho es
] Rollup Signage Rg Dimenzion ‘e2 TER
| testi Number Mo Mo
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To select an Attribute, click a check box in the first column of the grid. More than one Attribute can be selected at a time
but this will cause some of the controls to become disabled. Clicking a check box a second time de-selects an Attribute.

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

Add

Clicking the Add control begins the process of building a new Attribute. The Add control is disabled if any rows in the grid
have been selected.

View

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

Edit
Selecting a single row out of the grid enables the Edit control. Clicking the Edit control allows you to modify an existing

Attribute. The Edit control is only enabled when a single Attribute has been selected.

Copy

Selecting a single row out of the grid enables the Copy control. Clicking the Copy control allows you to create a copy of an
existing Attribute. The Copy control is only enabled when a single Attribute has been selected.

Check Dependencies

Select an attribute and then click the Check Dependencies control to generate a report on all dimension members that
utilize your selected attribute. For example, if you have created an attribute named Color and have assigned values of Red,
White, and Blue to dimension members #1, #2, and #3, Checking Dependencies for the Color attribute will result in a
report indicating that dimension members #1, #2, and #3 utilize the Color attribute.

The Check Dependencies control is only enabled when a single attribute has been selected.
Delete

Selecting one or more rows out of the grid enables the Delete control. Clicking the Delete control deletes the Attribute(s)
you have selected. OFSAAI will not allow you to delete Attributes which have any dependencies (see Check Dependencies
above).
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Dimension Attributes Summary Grid

The following columns categorize each Attribute in the summary grid:
® Numeric Code

Name

Data Type

Required

Seeded

® & 8 ©

Numeric Code
Displays the Attribute's Code value. You can also manually enter the code in the Numeric Code field.
Name

Enter the Attribute's short name.

Note: The characters &' ” are restricted in the name field.

Description

Enter the description.

Note: The characters ~&+' "@ are restricted in the description field.

Data Type
Select the Data Type as DATE, DIMENSION, NUMBER, or STRING from the drop-down list.

If NUMBER is selected as the Data Type: The Scale field is enabled with “0” as default value. Enter a Scale value >=0. If it is
left as 0, values for this attribute will be limited to Integers. If you wish to enable decimal entries for this attribute, the
maximum Scale value must be > 0 and <= the scale defined for NUMBER_ASSIGN_VALUE in the dimension's underlying
attribute table. Please refer to the Data Model Utilities Guide for further details on the attribute table.

Required

Select Yes or No. If this is set to No, an attribute value is optional for the associated dimension members.

Note: This field is disabled in Add and Edit modes if any members already exist for the Dimension upon
which this attribute is defined.

Default Value

If Required Attribute is set to Yes, a Default Value must be entered, otherwise it is optional.
If DIMENSION is selected as the Data Type:

® Select the required Dimension from the drop-down list in the Dimension field.

® Select the Default Value from the drop-down list of members mapped to the selected Dimension.
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If the required Member is not listed in the drop-down then select --More—and the Member Search window is displayed.
For more information refer search.

If NUMBER is selected as the Data Type:

® Enter a numeric value in the Default Value field, and it must be consistent with the Scale you have defined.

If DATE is selected as the Data Type:

® Click Calendar button to select a valid date as the Default Value from the calendar.
If STRING is selected as the Data Type:

® Enter alphanumeric value in the Default Value field.

® The Maximum characters allowed in Default value field for String Data Type is 1000.
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Navigation within the Detail Screen

When you Add, Edit, Copy, or View an Attribute, the Attributes Detail screen is displayed.

Attributes 8|
Attribute: it

# Dimension
Dimenzion Common Chert of Accounts v
& Attribute Details & Attribute Properties
Numeric Code Data Type Date -
Name Dimension

Required Attribute Yea (= No
Description

Default valus =

Attribute Functionality
See Overview of OFSAA Infrastructure for details on how Attributes are used in OFS Analytical Applications.
Dimension Container

Displays the name of the dimension to which an Attribute belongs. When Editing or Copying an existing Attribute, this is a
read-only value. When Adding a new Attribute, you must select the dimension to which you want your new attribute to be
assigned.

2 Dimension
Pinman - | -
Limension rFinancial eement b

Attribute Details Container

Numeric Code

When Adding a new Attribute, you must select a Code value to which you want your new attribute to be assigned. Code
values for each attribute belonging to a dimension must be unique, but you are otherwise free to pick any numeric value
you wish. You may also click the Generate Code shortcut key to automatically generate a new Code value.

# Aftribute Details
Mumeric Code

MName

De=cription

You must supply a Code value before you can save a new Attribute definition and you may not change a Code value once
an Attribute definition has been saved.
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Note: When Editing an existing Attribute, Code is a read-only value; and when Copying an existing

Attribute, you must supply a new Code value

Name

Used to name or re-name your Attribute. You must supply a Name (or a new name if you wish to re-name your Attribute)

before you can save an Attribute definition.
Description

Used to store a longer description of your Attribute.
Attribute Properties Container

Data Type

Select a Data Type for your Attribute. For Attributes that have already been saved, you may not modify Data Type.If you
have selected the Date, Number, or String Data Type, the Dimension drop-down list is disabled.

Dimensio | \

Dimension DIMENSION
. INUMBER

Required Aftnbute STRING

MNafail vah
Uetault value

=

® If DATE is selected as the Data Type:

Click on followiing button to select a valid date as the Default Value from the calendar.

® If DIMENSION is selected as the Data Type:

m If you have selected the Dimension Data Type, the Dimension drop-down list is enabled. Select the required

Dimension from the drop-down list in the Dimension field.

A Attribute Properties

Data Type Dimengion w
| |

Dirmenzion Accidental Heatth Inzurance Compar

| Accidental Health Insurance Compan P8
Account Group N
Account Officer

Account Type

Required Attribute

Default value

Leccrual Bazis -
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m  Select the Default Value from the drop-down list of members mapped to the selected Dimension.
If the required Member is not listed in the drop-down list then select --More—and the Member Search screen is
displayed.
For more information refer search.

® If NUMBER is selected as the Data Type:
The Scale field is enabled with “0” as default value.

Enter the scale value between 0 and 5.

The Scale can be edited to a value between 0 and 5 thereby making it a decimal. Scale value less than scale defined
is permitted. Scale value greater than scale value is automatically trimmed.

Key in valid numeric in the Default value filed on which the Attribute is to be defined.

® If STRING is selected as the Data Type:
Enter alphanumeric value as the Default Value in the Default value field.

Required Attribute

Various OFSAA engines utilize attributes within their processing. For example, both OFSAA Transfer Pricing and OFSAA
Profitability Management utilize the Account Type attribute in order to understand whether a balance is a debit balance
or a credit balance, on balance sheet or off balance sheet.

You may not create user-defined Required attributes.
Default Value

Use to set a default value for your attribute. When you create a new dimension member, each attribute that has a Default
Value is set to its default value for your convenience.
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Chapter 6—OFSAA Dimension Members

CHAPTER 6

This chaper covers the following topics:

o

©
©
(]

Overview
Summary & Detail Screens
Navigation within the Summary Screen

Navigation within the Detail Screen

OFSAA Dimension Members
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Overview

Members refers to the individual items that constitutes a dimension when data is categorized into a single object.

For example, Product, Organization, Time, and so on. Members is available within Dimension Management section of the
Infrastructure system.

You (Business Analysts) need to have ETL Analyst function role mapped to access Members.

This chapter describes the creation and maintenance of OFSAA Hierarchies. Specifically, this chapter will cover:

® Member Summary & Detail Screens

® Navigation within the Member Summary Screen

® Navigation within the Member Detail Screen

See Overview of OFSAA Infrastructure, page 2-1 for details on how Members are used in OFS Analytical Applications. See

the Oracle Financial Services Analytical Applications Infrastructure (OFSAAI) Installation and Configuration Guide for
details on bulk loading members.
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Summary & Detail Screens

Upon initially navigating to Common Object Maintenance > Dimension Management > Members, a summary screen is
displayed showing all of the defined Dimension Members for one dimension (your first dimension alphabetically). By
selecting a dimension and by using search criteria, you can control the set of Dimension Members that are displayed.
When you Add, Edit, Copy, or View a Dimension Member, a detail screen is displayed.

Members @

% Dimension
Dimension Accidental Health Insurance Compar |
% Search =
Alphanumeric
Code
Numeric Code MName
Dezcription
Enabled Yes Mo Iz Leaf Yes No
Attribute Hame Aftribute Walue
# Dimension Members | ¥ 1-5/5
£ |:| Alphanumeric Code Numeric Code Mame & Iz Leaf

O s g abc

[ 12347 12347 ced

1 12345 12345 des

[ sseas 28565 SKB{LI<, = 7/ab

[ =zss0 58990 tests
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Navigation within the Summary Screen

When you first navigate to the Dimension Members summary screen, the Dimension Members associated with your first
dimension are presented in a summary grid. The Dimension Members summary screen has three containers:

©® Dimension
® Search

® Dimension Members
Dimension Container

To add or maintain a Dimension Member, you must first select the dimension to which a Dimension Member belongs. The
Dimension drop-down list box in the Dimension container displays all of your dimensions that are configured to be
viewable (not every dimension is viewable through the application user interface; for details on which dimensions are
viewable, see the Oracle Financial Services Analytical Applications Infrastructure (OFSAAI) Installation and Configuration
Guide.

Members )

Dimension Qrganizational Unit e

Search Container

Each Dimension Member possesses a Code value, a Name, and a Description. Dimension Members also have the
properties of being enabled or disabled and of being a leaf member (last-descendent-child value) or a rollup member
(representing a rollup point in a hierarchy). Finally, each Dimension Member value is assigned an attribute value for each
its attributes. You may search on any of these properties in the Search container.

% Search E=]
Alphanumeric

Code

Numeric Code Wame

Description

Enabled es No ls Leaf =] No

Attribute Name Aftribute Value

Search Control
Enter your desired search criteria and click the Search control.
Reset Control

Clicking the Reset control clears any search criteria you may be using and refreshes the screen.
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Dimension Members Container

Dimensions are comprised of finite lists of Dimension Members. The Dimension Members container presents a grid
containing all of the Dimension Members that meet your search criteria. The Dimension Members summary grid offers
several controls that allow you to perform different functions when a Dimension Member is selected.

To select a Dimension Member, click a check box in the first column of the grid. More than one Dimension Member can be
selected at a time but this will cause some of the controls to become disabled. Clicking a check box a second time
deselects a Dimension Member.

%2 Dimension Members = T = 1 to 100 of 188

[] Code & Name s Leaf

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

Add

Clicking the Add control begins the process of building a new Dimension Member. The Add control is disabled if any rows
in the grid have been selected.

View

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

Edit

Selecting a single row out of the grid enables the Edit control. Clicking the Edit control allows you to modify an existing
Dimension Member. The Edit control is only enabled when a single Dimension Member has been selected.

Copy

Selecting a single row out of the grid enables the Copy control. Clicking on the Copy control allows you to create a copy of
an existing Dimension Member. The Copy control is only enabled when a single Dimension Member has been selected.

Check Dependencies

To generate a report on the hierarchies that utilize a selected Dimension Member, select a single Dimension Member and
click the Check Dependencies control. The Check Dependencies control is only enabled when a single Dimension Member
has been selected.

Delete

Selecting one or more rows out of the grid enables the Delete control. Clicking the Delete control deletes the Dimension
Member(s) you have selected.

Note: OFSAA Infrastructure will not allow you to delete any Dimension Member that is utilized within a
hierarchy (see Check Dependencies above).

Dimension Members Summary Grid

The following columns categorize each Dimension Member in the summary grid:
® Alphanumeric Code

©® Numeric Code
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® Name

©® Isleaf

4l

# Dimension Members |
E= |:| Alphanumeric Code Numeric Code MName & Iz Leat
s g abc ‘

[ 1z247 7
[] 12245

53859

[ ses=o0

SB[, >, Pal

Alphanumeric Code

Displays the Dimension Member's code value.
Numeric Code

Displays the Dimension Member's numeric code value.
Name

Displays the Dimension Member's short name. Performing a “mouse-over” on a Dimension Member Name displays the
Dimension Member's description.

Is Leaf

Displays the Dimension Member's “Is Leaf?” property. Members may be declared to be either “leaf members” or “rollup
members”. When building a hierarchy in OFSAAI, “leaf members” are those dimension members that have no descendent
dimension members. In building a dimension member set, you must have at least some rollup members (Is Leaf = No)
before you can construct a multilevel hierarchy.

Your business data is normally expressed at the leaf level. An individual mortgage instrument record, for example, would
belong to a (leaf level) cost center for a (leaf level) principal balance General Ledger Account and would carry a (leaf level)
designation of Product.

At least one leaf level dimension member is required for hierarchies used in allocations.
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Navigation within the Detail Screen

When you Add, Edit, Copy, or View a Dimension Member, the Dimension Members Detail screen is displayed.

Members

Common Chart of Accounts v

4 Nember Altributes

sfa Attrbule Valus

— Select — v

Enabled Yes No
Is Leat @ves Olio

Copy Attribute Assignment From E=)

el olf

AUD v
— seec - v

Dimension Member Functionality
See Overview of OFSAA Infrastructure for details on how Dimension Members are used in OFS Analytical Applications.
Dimension Container

Displays the name of the dimension to which a Dimension Member belongs. When Editing or Copying an existing
Dimension Member, this is a read-only value. When Adding a new Dimension Member, you must select the dimension to
which you want your new Dimension Member to be assigned.

x>

Lo}
=5
(1]
—_
(7]
L=
3

Dimension Product v

Dimension Member Details Container

Alphanumeric Code

The Alphanumeric Code field is editable only if the selected Dimension accepts Alphanumeric Code. For example, Billing
Method Dimension. Else, the field is Read Only and the value is fetched from the Numeric Code field entered. Enter the
required Alphanumeric Code. Ensure that the code has a maximum of 14 characters and there are no special characters
like & '~ " @ + included.

Numeric Code
Enter the Numeric Code by doing any of the following:

® To auto-generate a Numeric Code, click the following button.

A system generated code is displayed.
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® Manually enter the required code which is auto validated for uniqueness. A maximum of 14 numeric characters can
be specified

Note: If the selected Dimension accepts only Numeric Code, then the specified Numeric Code is auto
populated to the Alphanumeric Code field also.

Name

Enter the Name of the Member.

Note: The characters &' ” are restricted
Description

Enter the required Description for the Member.

Note: The characters ~&+' "@ are restricted.

Enabled
This field is set to Yes by default and is editable only in Edit screen.

Note: You can change the option to No only when the particular member is not used in any hierarchy. The
disabled members will not be displayed in Hierarchy rules, or Uls which are based on Hierarchies, such as
Hierarchy Filters and hierarchical assumption browsers used in applications.

Is Leaf
This field is set to Yes by default.
If Yes, the particular member can be used as a leaf node in any hierarchy and child cannot be added to this node.

If No, the node becomes a non leaf and can have child nodes.

Note: A member created as Non Leaf having child nodes to it in any hierarchy cannot be made Leaf.

Copy Attribute Assignment From

Note: If the Dimension is selected as “Common Chart of Accounts”, then Copy Attribute Assignment From
option is enabled.

Instead of manually completing all the attribute value assignments for a new Dimension Member, you may copy attribute
assignments from a pre-existing Dimension Member. To do so, click the ellipses adjacent to Copy Attribute Assignment
From field to open the Member Browser window. You may select a member directly or you may search for the member
whose attributes you wish to copy. Once you have selected a member and clicked OK, the attribute values of the member
you selected are copied into the definition of your new Dimension Member.
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Dimension Member Attributes Container

If you have not copied attribute values from a pre-existing dimension member using the Copy Attribute Assighnment From
feature described above, assign them in the Member Attributes container.

® Dimension Member Attributes have defined data types including String, Number, Date, and Dimension. If an attribute
is a Date data type, use the calendar control to select a date. If an attribute is a Number or String data type, enter your
free-form value directly. If an attribute is a Dimension data type, select your value from the drop-down list.

® Attributes marked with an asterisk indicate required attributes.
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A Member Attributes

+s, Aftribute Value
COLUMN PROPERT Balance L
ROLLUP SIGNAGE - v
ACCOUNT TYPE - Select -- A
AGGREGATE METHOD - Select — v
COLUMN NAME
WEIGHTING FE -- Select — v

Default Values

If a Member Attribute is defined as having a default value, the default value will be displayed when you create a new
Dimension Member.
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CHAPTER 7 OFSAA Hierarchies

This chapter covers the following topics:
Overview of OFSAA Hierarchies
Summary & Detail Screens

Navigation within the Summary Screen
Hierarchies Summary Grid

Navigation within the Detail Screen
Controlling the Hierarchy Display
Adding Hierarchies

® & &8 8 & & & ©

Editing Hierarchies
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Overview of OFSAA Hierarchies

Hierarchies refers to dimension members that are arranged in levels, with each level representing the aggregated total of
the data from the level below. One dimension type can have multiple hierarchies associated with it. Hierarchies is available
within the Dimension Management section of Infrastructure system. You (Business Analysts) need to have ETL Analyst
function role mapped to access Hierarchies.

This chapter describes the creation and maintenance of OFSAA Hierarchies. Specifically, this chapter will cover:
® Hierarchy Summary & Detail Screens

® Navigation within the Hierarchy Summary Screen

® Navigation within the Hierarchy Detail Screen

See the Oracle Financial Services Analytical Applications Infrastructure (OFSAAI) Installation and Configuration Guide for
details on bulk loading hierarchies.
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Summary & Detail Screens

Upon initially navigating to Common Object Maintenance > Dimension Management > Hierarchies, a summary screen is
displayed showing all of the defined Hierarchies for one dimension (your first dimension alphabetically that supports
hierarchies). By selecting a dimension and by using search criteria, you can control the set of Hierarchies that are
displayed. When you Add, Edit, Copy, or View a Hierarchy, a detail screen is displayed.
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Navigation within the Summary Screen

When you first navigate to the Hierarchies summary screen, the Hierarchies that are stored within your current default
folder and that are associated with your first dimension are presented in a summary grid. The Hierarchies Summary screen
has three containers:

©® Dimension
® Search

® Hierarchies
Dimension Container

Select the Dimension of the hierarchies you wish to View. When you change your dimension selection in the summary
screen, the screen refreshes and displays the Hierarchies that are stored within your current default folder.

[

ih
[
0

i)
w
o
=

(=

Organizaticnal Unit v

Note: The dimensions drop-down list will only display dimensions that are configured to support hierarchies.

Search Container

Your default Folder functions as a search constraint. The value of your default Folder is set in Application Preferences. You
may select a different Folder or you may remove the Folder constraint entirely by selecting the “blank” Folder, i.e., no
Folder. You may also search by Hierarchy Name, Dimension Member Code, and/or Dimension Member Name.

% Search =
Falds" RTSES v Herarzhy Hame

Dimereion Mamber
Alphanuma-r
Code

Dimersion lember
Marre

D mz72ien Membcr
Himeric Code

Search Control

Searches for Hierarchy Name, Dimension Member Code, and Dimension Member Name are wildcard searches, i.e.,
searching for Hierarchy Names like “standard” will find any hierarchies that include “standard” within their names. When
searching by Dimension Member Code or by Dimension Member Name, the application will find any or all hierarchies that

utilize that dimension member but only if the member is not found in the hierarchy's “orphan” branch (see discussion of
Orphan branches below). Enter your desired search criteria and click on the Search control.

Reset Control

Clicking on the Reset control clears any search criteria you may be using, resets Folder to your default Folder, and refreshes
the screen.
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Hierarchies Container

The Hierarchies container presents a grid containing all of the Hierarchies that meet your search criteria. The Hierarchies
summary grid offers several controls that allow you to perform different functions when a Hierarchy is selected.

% Hierarchies | & | & 1o 1ol 1
e, D Name & Display Leve Created By Creation Date Last Medification Date
D Standard Cost Center Hierarchy 1 PFTADMINTBRANMAN 30-NOV-09 20.47.56 08-DEC-0% 40:32

To select a Hierarchy, click on a check box in the first column of the grid. More than one Hierarchy can be selected at a time
but this will cause some of the controls to become disabled. Clicking on a check box a second time deselects a Hierarchy.

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

Add

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

View

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

Edit

Selecting a single row out of the grid enables the Edit control. Clicking on the Edit control allows you to modify an existing
Hierarchy. The Edit control is only enabled when a single Hierarchy has been selected.

Copy

Selecting a single row out of the grid enables the Copy control. Clicking on the Copy control allows you to create a copy of
an existing Hierarchy. The Copy control is only enabled when a single Hierarchy has been selected.

Check Dependencies

To generate a report on the OFSAA rules that utilize a selected Hierarchy, select a single Hierarchy and click on the Check
Dependencies control. The Check Dependencies control is only enabled when a single Hierarchy has been selected.

Delete

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

Note: OFSAA Infrastructure will not allow you to delete any Hierarchy that is utilized by another OFSAA rule
(e.g., a Transfer Pricing Processing rule, an Allocation rule, etc). See Check Dependencies above.
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Hierarchies Summary Grid

The following columns categorize each Dimension Member in the summary grid:
©® Name

Display Level

Created By

Creation Date

® & 8 ©

Last Modification Date

2 [] name 4 Display Leve

[] standard Cost Center Hierarchy 1 FTADMI

Name

0|0
1
ol
i
]
5
]
i
u

Displays the Hierarchy's Name. Performing a “mouse-over” on a Hierarchy's Name displays the Hierarchy's Description.
Display Level

Display Level is the default level at which a hierarchy is displayed by the application when you open it.

Created By

Created By displays the name of the user who created a Hierarchy. If a Hierarchy is saved as Read Only, only the user who
created the rule, i.e., the owner, may modify the rule.

Creation Date
Displays the date and time at which a Hierarchy was created.
Last Modification Date

Displays the date and time at which a Hierarchy was last modified.
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Navigation within the Detail Screen
When you Add, Edit, Copy, or View a Hierarchy, the Hierarchies Detail screen is displayed.
Hierarchies (7]
A Dimension
= Hierarchy Preperties
Hame
Description
Folder | Access Type © Read Only ® Readiri:
wto Displey Signag
’:_ Initial Disp 1-Levell \_0
Orphan Branch
=R =0
Show Hierarchy Show Resutts
i Right click hereto build tree # Member Properties |
+ - Orphan Branch Alp
Humeric Code
Name
Descripfion
Enabled Yes Ho
! E Leal Yes Mo
I Created By
Creation Date
Last Mdified By
Last Medification Date
% Wember Attributes it

The Audit Trail container is a standard footer container for every OFSAA rule type. It displays Created By, Creation Date,
Last Modified By, and Modification Date on the Audit Trail tab. The User Comments tab may be used to add comments to
any rule, subject to a maximum of 4000 characters.

aude Trai User Commenzs

Hierarchy Functionality
See Overview of OFSAA Infrastructure for details on how Hierarchies are used in OFS Analytical Applications.
Dimension Container

For a new Hierarchy, select the dimension upon which you want to build a hierarchy. For an existing Hierarchy, you may
not change the dimension.
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Hierarchy Properties Container

Specify a Hierarchy Name and Description, select a Folder in which the Hierarchy is to be stored, and specify whether you
want the Hierarchy to be “Read/Write” or “Read Only” (Access Type). Naming your Hierarchy is required before it can be
saved. Default values for Folder and Access Type are stored in Application Preferences. The Hierarchy Properties container
also stores values for Automatic Inheritance, Display Signage, Show Member Code, Initial Display Level, and Orphan
Branch.

iy (%) Fead Awiite

Name and Description

Displays the hierarchy's name and description. Name is a required property; you cannot save a hierarchy until you supply a
name.

Folder

Select the folder in which you want the hierarchy to be stored.

Automatic Inheritance

® Click Yes to inherit the hierarchy properties of the parent to the child.

® Click No to define a new hierarchy.

Show Member Code

“Show Member Code” governs the default display behavior of a hierarchy. This code may be set to one of three different
values:

Alphanumeric Code to Left of Name: Displays Alphanumeric Code on the Left side of Member name.
Alphanumeric Code to Right of Name: Displays Alphanumeric Code on the Right side of Member name..
Only Name: No Code: Displays only the Member Name.

Numeric Code to Left of Name: Displays the Numeric Code on the Left side of Member name.

® 6 6 & 8

Numeric Code to Right of Name: Displays the Numeric Code on the Right side of Member name.
While viewing or editing a hierarchy, you may override whatever default behavior has been set by clicking on the “Show
Code Values (Right)”

or on the “Show Code Values (Left)”

L

controls that are located on the title bar of the hierarchy display grid.
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Bq |  EEE @ D

Show Hiera rchy Show Resulis

Orphan Branch

When you initially enter the Hierarchies Detail screen in Add mode (i.e., for a brand new hierarchy), Orphan Branch is set
to Yes. When set to Yes, unassigned leaf members and node members are displayed within a special “Orphan” branch. This
can be convenient because the user interface includes functionality that allows you to “cut and paste” members of the
orphan branch into desired locations within your hierarchy. The Orphan Branch can also be convenient when you are
maintaining an existing hierarchy because when it contains members, it provides a visual cue that dimension members
have been defined that have yet to be assigned locations within a hierarchy. You may suppress the display of the Orphan
Branch by setting Orphan Branch to No.

Access Type

You may set Access Type to Read-Only or Read/Write. When set to Read-Only, only the owner — the creator of a rule is its
owner — may modify or delete the hierarchy.

Display Signage

Display signage is not used within any of the OFSAA engines, but is used within the Oracle Financial Services Profitability
Analytics OBI application. Its purpose is to inform reporting applications on how to subtotal information on financial
reports, most typically for income statement reporting. The default value for all new dimension members is “+”.

Initial Display Level

This setting controls the level at which a hierarchy is displayed when you initially enter the Hierarchies Detail screen. This
setting is particularly useful when you are working with a hierarchy that has many levels. In a deep, many-leveled
hierarchy, only one or two high level rollup points would be displayed if the hierarchy were displayed in its entirety.

Hierarchy Display Grid

The main body of the Hierarchies Detail screen displays a visual representation of your hierarchy. When building a
hierarchy within a given dimension, you have access to every dimension member defined for that dimension. For
dimensions that support hierarchies, every dimension member has the property of either being a “leaf” member or a
“rollup node” member. You construct your hierarchy by attaching leaf members to rollup node members and by attaching
rollup node members to other rollup node members depending on how “deep” or multi-leveled you want your hierarchy
to be.

Hierarchies may be either “balanced” or “unbalanced”. In a balanced hierarchy, all leaf members reside at the same “level”
or depth. The following example shows an unbalanced hierarchy in which you see leaf members (shown in blue) three
levels beneath to “root” or top of the hierarchy within the Bank 1 branch, but in which you also see leaf members two
levels beneath the root level in the Company C, Mortgage Origination, and Statement Processing branches.
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+ Orphan Branch

Generally, there is no limit to the number of levels of depth you may build into a hierarchy for Standard Dimensions that
support hierarchies. For Key Processing Dimensions, which always support hierarchies, you may construct hierarchies with
up to 14 levels of depth. For details on depth limitations and configuring maximum depth levels for hierarchies, see Oracle
Financial Services Analytical Applications Infrastructure (OFSAAI) Installation and Configuration Guide.
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Controlling the Hierarchy Display

There are a number of controls on the title bar of the hierarchy that allow you to modify how the hierarchy is displayed.

Search

Clicking on the Search control invokes a pop-up dialog in which you can perform wildcard searches for dimension
members by Member Code or by Member Name.

¢~ Search - Windows Internet Explorer

% Search [

lember Code

Member Name | org

| Ciosa |

When you click on the Search button within the pop-up dialog, the dialog closes, your search is executed, and results are
returned within the Hierarchy Display Grid under the heading of Show Results.

| B& | | - |
Show Hierarchy Show Resulis
10102 - ORG-10102
10104 - ORG-10104
-99100 - ORG--93100
10100 - ORG-10100
10107 - ORG-101 01

067000902 - &ll Digs

When viewing search results under the Show Results heading, you may locate a dimension member within the hierarchy
by selecting it and clicking on the Focus control. After selecting a dimension member and clicking on Focus, the application
responds by focusing on your selected member under the Show Hierarchy heading (that is, under the normal hierarchy
display).

This method of searching for dimension members will only find assigned members, that is, members that are not found in
the Orphans Branch.

Expand All / Collapse All

When you initially enter the Hierarchies Detail screen, clicking on this control expands every branch of your hierarchy to
display its entire depth. Click on this control a second time to shrink the hierarchy display down to (1) the root node of the
hierarchy plus (2) the “Orphans” branch.

® The Orphan branch is only displayed when a hierarchy's Orphan Branch property is set to Yes.

® For very large hierarchies, the Expand All / Collapse All control is disabled. You may define what constitutes a very
large hierarchy. For more information, see Oracle Financial Services Analytical Applications Infrastructure (OFSAAI)
Installation and Configuration Guide.
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Expand Branch

When you click on a node member and then click on Expand Branch, your selected rollup node is expanded to its
maximum depth.

Collapse Branch

Select a dimension member and then click on the Collapse Branch control to shrink the display of any members beneath
the dimension member you have chosen.

Focus and Unfocus

When you click on a node member and then click on the Focus control, only your selected node and its descendents are
displayed. Clicking on Unfocus removes the focus that you established using the Focus control described above.

Show Code Values (Left) and (Right)

Click on Show Code Values (Left) to show code values to the left of each dimension member name. Click on Show Code
Values (Right) to show code values to the right of each dimension member name. The default behavior for your hierarchy
is controlled by the “Show Member Code” property discussed above.
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Adding Hierarchies

When creating a new hierarchy, you must initially provide a name and, optionally, a description. You must also select the
Folder in which you want the hierarchy to be stored, the hierarchy's Read Only vs. Read/Write (Access Type) property and
the other Hierarchy Properties described above. Select Read-Only option to give other users access to only view the
hierarchy definition. Select Read/Write option to give all users the access to view, modify (including Access Type) and
delete the hierarchy definition. Default values for Folder and Access Type are stored in Application Preferences.

| | | | = & EEF |
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; Ade Child
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.3 50 TM Leaf 70
justable Rate L
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Conv Fixed tizd to
Cenwventienal Adjy
conventional Fixe
i+ leposits Create and add child
Jividends
zarning Az=zet
----- uity

To begin the process of building a new hierarchy, right mouse click at the top of the hierarchy (see example above) to
invoke a pop-up dialog in which you may select dimension members. Every hierarchy must begin with a top level rollup
node. Since you cannot have a leaf member as a top level rollup node, your only choice at this point is Add Child. Clicking
on Add Child invokes pop-up dialog in which you may select a rollup node.
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Name
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Adtribute: Name | b Adtribute Value

Show Members | Selected Members
Alphanumeric Code Numeric Code Name

- Cerfificate of Deposits-90160010712 A
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- Checking =
- Commercial
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- Commercial Loans
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- Commercial Loans-2016001025
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Within the Add Member pop-up dialog, use the shuttle box controls to select the member from the left hand side that you
want to serve as the root member for your hierarchy. Note that in this context, the Show Members column only lists rollup
members (i.e., a leaf member may not serve as the root of a hierarchy). When you click OK, the Add Member dialog closes
and the original hierarchy display is modified to show your selected root member.

At this point, the process of adding additional dimension members (leaves and rollup nodes) is the same for existing
hierarchies as it is for new hierarchies.
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Editing Hierarchies

Inserting New Members into a Rollup Node

Select a rollup node member and then right mouse click. This action will display a number of choices including Add Child,
Add Sibling, and Add leaf. The following example continues from the above description of creating a new organizational
unit hierarchy.

| & | | | BB Az & EE

Cho Hierarchy Zhow Results
- pok
Add Child
= Qrph
3 Add Leaf

Lewsl Propstes

Delete Mode

=0 Crootc atd add child

Create avd add leaf

------ FRlezl

In this current example, we have selected a rollup node member which serves as the root member of the hierarchy.
Because OFSAA Infrastructure does not support hierarchies with multiple “tops”, you may not add a sibling member (i.e., a
member to be stored at the root level of the hierarchy) so the Add Sibling option is disabled.

Whenever you select the “Add Child” or “Add Sibling” or “Add Leaf” option, the Add Member dialog is displayed.
Add Child

For the “Add Child” option, the Add Member dialog presents all dimension members that have not already been assigned
elsewhere (i.e., all members that are not found in the orphan branch). The value or values you select will be placed in the
hierarchy one level beneath the node you originally selected.

In the following example, Company A, Company B, and Company C have been selected to act as the children of the All Orgs
root node.
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S e L e e

| > Mymbers |
» Search | 7Y |

Alphanumeric Code Mumeric Code

Name

Description

Adtribute: Name | b Aftribute Value

Show Members | Selected Members
Alphanumeric Code Numeric Code Name

- Cerfificate of Deposits-90160010712 A
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- Commercial
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- Commercial Notes-9016001028
- Commercial Notes-9016001029

Select the required Member and click Select button. The Member is displayed in the Selected Members panel. Click Select
All button to select all Members which are shown in the Show Members pane. Click Select All From Server button to
select all nodes/ members in the server. You can click Deselect button to deselect a Member or click Deselect All button to
deselect all the Members. You can click Search button to search for the required member using Alphanumeric code,
Numeric Code, Name, Description, Attribute Name, or Attribute Value.

When you click OK on the Add Member dialog, the dialog box closes and the underlying the Hierarchy Display is updated
to reflect your choices.

-  EEHEs &0 A |
Show Hierarchy Show Results
— Al Orgs i
|-~ COMPANY &, i
COMPANY B i
COMPANY C' i
+ Orphan Branch
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Add Sibling

For the “Add Sibling” option, the Add Member dialog presents all dimension members that have not already been
assigned elsewhere (i.e., all members that are not found in the orphan branch). The value or values you select will be
placed in the hierarchy at the same level as the node you originally selected. In the following example, “Corporate —
Parent” has been selected to be a sibling to Company C, i.e., to be inserted at the same level within the hierarchy as
Company C.

<
{2 Add Member - Internet Expl_é‘@lg
ﬁ% mbers

» gGearch &
Alphanumeric Code Numeric Code

Name

Dez-cription

Aftribute Name | v Adtribute Value
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- 03/31/94-2810690 Alphanumeric Code: Numeric Code MName

- 03/31/94-2810780
- 03/21/94-2810790
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-+ 03/31/94-32000010 ::_]
- 0H394-3000015
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Lon] e

=

——

Select the required Member and click Select button. The Member is displayed in the Selected Members panel. You can
click Select All button to select all Members which are shown in the Show Members pane. Click Select All From Server
button to select all nodes/ members in the server. You can click Deselect button to deselect a Member or click Deselect All
button to deselect all the Members. You can also Click Search button to search for the required member.
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Add Leaf

For the “Add Leaf” option, the Add Member dialog presents all leaf members that have not already been assigned
elsewhere. The leaf value or values you select will be placed in the hierarchy one level beneath the node you originally

selected.

| | & | | | EEEE 5 £ 0 B |

Show Hierarchy Show Results

— All Oigs 1

: ~COMPANY & i
COMPANY B i
COMPANYC i
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Human Alesources: 1
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In the example above, Executive, Finance, and Human Resources have been selected to be children of the Corporate —
Parent rollup node.

T R

[
& Memﬂ@ra

= Search

E=]
Alphanumeric Code MNumeric Code

Hame

Description

Attribute Name e Attribute Value

Selected Members
Alphanumeric: Code Numeric Codie Mame

Show Members
03/31/94--3000005
-~ 0331/94-2810235
- 03/31/94-2810250

=8
- 03131/94-2810280
- 03/31/94-2810285 E:'-
03/31/94-2810290
-~ 03131/94-2810295 @
-~ 0331/94-2810300 “]
-~ 03131/94-2810305
- 03/31/94-2810320
-~ 03131/94-2810320 test999
-~ 03131/94-281 0320 test99988

il

- 03131/94-2810690
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Select the required Member and click Select button. The Member is displayed in the Selected Members panel. You can
click Select All button to select all Members which are shown in the Show Members pane. Click Select All From Server
button to select all nodes/ members in the server. You can click Deselect button to deselect a Member or click Deselect All
button to deselect all the Members. You can also Click Search button to search for the required member.

Level Properties

Selecting the Level Properties option invokes the Level Properties dialog. Within this dialog, you may provide names and
descriptions for each of the levels within your hierarchy.

7~ Level Properties - Windaws Internet Explorer

Level Properties

2 Properties
Leve
- Hame Description
lumber
Root Level
Levell Raot
- - . Company Leve
~EVEL Company
Leyel Department Department Level

The Level Properties dialog will display as many levels as you have currently built out. In the above example, names and
descriptions are being added at a time when only 3 levels have been built within the underlying hierarchy. If a fourth level
is built into the hierarchy, you could return to Level Properties to add a name and description to level 4.

Assigning names or descriptions to levels is completely optional. Within the Hierarchy Properties Container, the
drop-down list for “Initial Display Level” will reflect your level name choices. Your choices may also be utilized within
downstream reporting applications, but level names and descriptions are otherwise not utilized within OFSAA.

Initial Display Level 1 - Root b5
2 - Company
3 - Department

Cut

If you wish to move a dimension member, click on a leaf member or a rollup member and select Cut. You may wish to
move a dimension member because it is in the wrong location within the hierarchy. You may also wish to Cut a dimension
member from the Orphan Branch in order to subsequently paste it within the body of your hierarchy. Any Cut operation
must be followed by a Paste as Child, Paste as Sibling, or Cancel operation. Until you have executed a Cut operation, Paste
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as Child, Paste as Sibling, and Cancel are disabled; conversely, once you have executed a Cut operation, Paste as Child,
Paste as Sibling, and Cancel are enabled.

Paste as Child or Paste as Sibling

After performing a Cut operation, you may perform a Paste as Child or Paste as Sibling operation. If you have Cut a
dimension member and then subsequently selected leaf member, the Paste as Child option is disabled, i.e., no dimension
member may be a child of a leaf member. Leaf members, by definition, can have no children. Since OFSAA supports
unbalanced hierarchies, any dimension member, regardless of whether it is a leaf member or a rollup member, may be
pasted as a sibling to any other dimension member.

In the following example, Human Resources has been Cut from the “Corporate — Parent” rollup node so that it may be
pasted as a child into Company C.

| | | @ @5 £ EE |
show Higrarchy show Results
—- Azzets
------ Deposzits

e Fig :

Level Properties

----- LCf Paszie as Sikling

b OOl Cancel
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= ﬁ B 5
Show Hierarchy Show Results
=-AllQrgs '
COMPAHY A i
COMPANY B
= COMPANY C 4
Human Resources i
=i Cotporate - Parent i
Enecutive 1
Finance ' 1

+ - Drphan Branch

Cancel

The Cancel option is only enabled after you have executed a Cut operation. Once you have Cut a dimension member, you
may not perform any other operation except for Paste as Child, Paste as Sibling, or Cancel (you may, however, still invoke
Level Properties; see discussion above on Level Properties). Utilizing the Cancel option allows you to select and
subsequently Cut another dimension member (i.e., after you have performed a Cancel operation, Paste as Child, Paste as
Sibling, and Cancel are disabled).

Delete Node & UnDelete

To move a dimension member back into the Orphans Branch, click on a member and then select the Delete option. Once
you have performed a Delete operation, the member selected for deletion appears with a strikethrough font. The
following example shows the deletion of the Human Resources dimension member.
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| @ EE L & EE

Show Hierarchy

.3 50 TM Ld

- Adjustable

----- Cazh and B

..... Conv Adj: 3

- Conv Fixed
..... Conv Fixed
..... Conventicn
----- Conwvention

Show Rezuftz

~Qrphan Branch

ariz- Fired 1

Add Sikling

uw

Delete Mode

“reate and add child

O

Create and add =ibling

~rEdle and aad ieat
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S

| | | | B EE

how Higrarchy Show Results

E---Eaarr'irg Azset

- Orphan Branch
3_S0TH Leaf 700102
£djustable Rate Lean FEG
Cazh and Bank Balance

Conv Adj actual’actual

L

o |

£ EIE

Note that after having deleted the Human Resources member, it may be “restored” to its original condition by executing

an UnDelete operation.
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| | | o =k =3 |
Show Hierarchy Show Re=sulis

-AEzsts

&7

- Deposits
Fed Azsets

= Dividends

5-----Eﬂrr'irg Azzst
;--Gr;rﬂr Branch
3 S0 TM Leaf 7

- Adjuslable Rals

Cazh and Bank
Cenv &d) actug
Conv Fixed Act
Conv Fixed tied

i~ Conventional & Undelste

Conventional Fi

Member Properties Display

Click on the separator bar at the extreme right hand side of the Hierarchy Display Grid to invoke the Member Property
display.

=} SOETOO0AE - COMPAMY &

o+ R0 :
SOETO 2
3100 - Lasn Servizieg (

= 200 - Mg O et JI I
3100 - QRG-T300 I
10100 - ORG- 10100 h.m-m
101 - ORG10101 TN

= 100 - Gipberrend Frocesirg
10M02 « DRG0 0
1004 - ORG- 10104 kY

=+ Orphan Branch

The Member Property display shows all of the properties of the currently selected dimension member (the member
selected within the hierarchy). While the Member Property display is open, you may use your Up arrow, Down arrow, Left
arrow, or Right arrow keys to move from dimension member to dimension member.
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CHAPTER 8 OFSAA Filters

This chapter covers the following topics:
Overview of OFSAA Filters

Summary & Detail Screens

Navigation within the Summary Screen
Navigation within the Detail Screen
Data Element Filters

Hierarchy Filters

Group Filters

® & &8 8 & & & ©

Define Attribute Filter
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Overview of OFSAA Filters

Filters in the Infrastructure system facilitates you to filter metadata using the defined expressions. Filters is a licensed
module and is accessible to the users who are mapped with the SYSFILTERS role in the Oracle Financial Services Analytical
Application Infrastructure system.

This chapter describes the creation and maintenance of OFSAA Filters. Specifically, this chapter will cover:
® Filters Summary & Detail Screens
® Navigation within the Filters Summary Screen

® Navigation within the Filters Detail Screen

See Chapter 2: Overview of OFSAA Infrastructure for details on how Filters are used in OFS Analytical Applications.
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Summary & Detail Screens

Upon initially navigating to Common Object Maintenance > Filters, a summary screen is displayed showing a set of Filters.
Using search criteria, you can control the set of Filter rules that are displayed. When you Add, Edit, or View a rule, a detail
screen is displayed.

Filters Summary [*]

% Search S
Folder Hame [FrzEc | Fiter Name
| g
% Filters | 5 1-10/238
s | [] Hame a Type Kodification Date Modified by

|:| 1 CE Accr Bazis test Data Element CHRIS

|:| 1C3 ID=919 Data Element CHRIZ

|:| 1 CS Test Save Data Element D&/0/12 23 CHRIS

D 1001 Mortgages Data Element 12/06/10 08 QTUSER

D 14-APR-2011 Test Data Element 080511 01: PAT

O 2 0TP1 Data Element 05051 2 JOBUSERTT

[1 12072 Data Element 050511 22: JOBUSERTT

|:| 1863 OTP 3 Data Element 0S/058/11 22 JOBUSERAT

[1 18s207P4 Data Element 0540511 2 JOBUSERTT

|:| 1_Break Instruments Data Element 090811 05:10:19 CHRIS
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Navigation within the Summary Screen

When you first navigate to the Filters summary screen, the filters stored within your current default Folder are presented
in a summary grid. The Filters summary screen has two containers: Search and Filters.

Search Container

Your default Folder functions as a search constraint. The value of your default Folder is set in Application Preferences. You
may select a different Folder or you may remove the Folder constraint entirely by selecting the “blank” Folder, i.e., no
Folder. You may also search by Filter Name or by Filter Type. Filter Types, shown in a drop-down list, include:

® Data Element Filter
® Hierarchy Filter

® Group Filter

® Attribute Filter

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

Restores the default Folder, removes any Filter Name or Filter Type constraint you may have specified, and refreshes the
screen.

% Search =
Folder Name RISEG W Fitter Hame
Type A
= Filters | = | = 1-10 /298
sk, []| Name & Type Modification Date Modified by

|:| 1 CS Accr Basis test [rata Element D072 06:23:42 CHRIS

[ 1csiD=918 Dala Element 2 CHRIS

|:| 1 C5 Test Save Diata Element 2 CHRIS

] 1001 Mortgages Data Element 5 QTUSER

[0 14-4PR2011 Tast Data Element PAT

D 1663 OTP 1 [rata Element JOBUSERAT

[1 1se30TP2 Diata Element JOBUSER1T

[] 18s301P2 Diata Element JOBUSER1T

|:| 1663 OTP 4 Diata Element JOBUSER1T

I:l 1_Break Instruments Diata Element CHRIZ

Filters Container

The Filter container presents a grid containing all of the Filter rules that meet your search criteria. The Filter summary grid
offers several controls that allow you to perform different functions when a Filter rule is selected.

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

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

Add

Clicking on the Add control begins the process of building a new Filter. The Add control is disabled if any rows in the grid
have been selected.
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View

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

Edit

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

Copy

Selecting a single row out of the grid enables the Copy control. Clicking on the Copy control allows you to create a copy of
an existing Filter. The Copy control is only enabled when a single Filter has been selected.

Check Dependencies

To generate a report on the OFSAA rules that utilize a selected Filter, select a single Filter and click on the Check
Dependencies control. The Check Dependencies control is only enabled when a single Filter has been selected.

Delete

Selecting one or more rows out of the grid enables the Delete control. Clicking on the Delete control deletes the Filter(s)
you have selected. OFSAAI will not allow you to delete Filters which have any dependencies (see Check Dependencies
above).

Filters Summary Grid

The following columns categorize each Filter in the summary grid:

® Name

©® Type

® Modification Date
® Modified By
Name

Displays the Filter's short name. Performing a “mouse-over” on a Filter Name displays the Filter's description.
Type

Displays the Filter's type: Data Element, Hierarchy, Group, or Attribute.

Modification Date

Displays the date and time at which a Filter was last modified.

Modified By

Displays the name of the user who last modified a Filter.
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Navigation within the Detail Screen

When you Add, Edit, Copy, or View a Filter, the Filter Detail Screen is displayed.
In addition to Name, Description, Folder, and Access Type, the definition of a new Filter begins with declaring a “Filter
Type”. Supported Filter Types include Data Element, Hierarchy, Group and Attribute.

The Audit Trail container is a standard footer container for every OFSAA rule type. It displays Created By, Creation Date,
Last Modified By, and Modification Date on the Audit Trail tab. The User Comments tab may be used to add comments to
any rule, subject to a maximum of 4000 characters.

Filter Definition ]

Fiters > Fiter Definftion (Ne

# Filter Details

Foider Name RTSEG v Access Type (O Read Only (&) Read/Write

Fiter Name * Descrition

& Fliter Type Selection

Fiter Type Data Element -

4 Dala Element Selection

Data Ekement Selecton ~ [i=) | Fiter Wethod Specific Values v

4 Specific Valuss |

(® nclude values ) Exclude Values

& Filter Conditions

Condifions

AuditTrail | User Commenta

2 System ID :
Created By Created Date

Last Medification Date

Last Modified by
Note: See Overview of OFSAA Infrastructure chapter for details on how Filters are used in OFS Analytical
Applications.
Folder Name

Select the Folder Name where the Filter is to be stored from the drop-down list. For more information, refer to OFSAAI
User Guide.

Access Type
Select the Access Type as Read Only or Read/Write.
® Read-Only: Select this option to give other users the access to only view the filter definition.

® Note: A user with Phantom and Write role can modify or delete the filter even though the access type is selected as

Read-only.

® Read/Write: Select this option to give all users the access to view, modify (including Access Type) and delete the filter
definition.

Filter Name

Enter the filter name in the Filter Name field.
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Note: The characters &' ” are restricted.

Description

Enter the description of the filter in the Description field.

Note: The characters ~&+' " @ are restricted.

Filter Type Selection Container
Select a filter type from the Filter Type drop-down list.
Data Element

Data Element Filter is a stored rule that expresses a set of constraints. Only columns that match the data type of your Data
Element selection are offered in the Data Element drop down list box. For example:

Balances between 10,000 and 20,000 Accounts opened in the current month Loans with amortization terms greater than
20 years

Data Element Filters can access most instrument columns and most columns in the Management Ledger. Data Element
Filters are used within other OFSAA rule types (For example, Allocation rules, Transfer Pricing rules, Asset | Liability
Management rules, and so on).

Hierarchy

Hierarchy Filter allows you to utilize rollup nodes within a Hierarchy to help you exclude (filter out) or include data within
an OFSAA rule.

For example, You might want to process data for a specific set of divisions or lines of business where you have a Hierarchy
rule that expresses those divisions or lines of business as rollup nodes. A Hierarchy Filter could be constructed to "enable"
the Commercial and Retail lines of business while NOT enabling the Wealth Management line of business. Each of these
lines of business might include a handful or even thousands of cost centers. When incorporated into an OFSAA processing
rule, this Hierarchy Filter would include every cost center in the Commercial and Retail lines of business.

Group Filters
Group Filters may be used to combine multiple Data Element Filters with a logical “AND”.

For example, if Data Element Filter #1 filtered on mortgage balances greater than 100,000 and Data Element Filter #2
filtered on current mortgage interest rates greater than 6%, you could construct a Group Filter to utilize both Data Filters.
In this case, the resulting Group Filter would constrain your data selection to mortgage balances greater than 100,000
AND current mortgage interest.

Attribute Filters

Attribute Filters are created using defined Attributes. Attribute filters facilitates you to filter on one or more Dimension
Type Attributes. For each attribute, you can select one or more values.

Consider a filter that selects all records where the dimension Common Chart of Account member represents an attribute
value Expense account, i.e., the attribute "Account Type" = Expense.

Now, using Attribute Filters, you can specify complex criteria as given below:

Common Chart of Accounts where the Account Type attribute is Earning Assets or Interest-bearing Liabilities, and the
Accrual Basis attribute is Actual/Actual Also, You could further refine the filter by adding another condition for:
Organizational Unit where the Offset Org ID is a specific Org member
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The Filter then saves these criteria rather than the member codes which meet the criteria at the time the Filter is saved.
During execution, the engine dynamically selects all records from your processing table (for example, Mortgages, Ledger,
and so on), which meet the specified member attribute criteria.
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Data Element Filters

Data Element Selection Container

In this container, specify the columns that you want to include in your Data Filter and, for each column you choose, a Filter
Method.

Fiter Type Data Ewmant W

LondEnns

Data Element Selection

To select the columns you want to include in your Data Filter, click on the ellipses to invoke a Data Element Selection pop
up window.

1. Inthe Data Element Selection section, click the below button.

The Data Element Selection screen is opened.
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¢~ Data Element Selection - Windows Internet Explorer

Data Element Selection |

2 Select Classification Type

Classified |

Clas=ification Type

Entity Name | Annuity Contracts V|

Data Element Values
how Members Selected Fitters
I:‘ Abowe Compenzation Limit Indicator L

|:| Account Number =
I:l Account Officer Code

[ Accrual Basis Code E
[0 Accrued nterest

[] Adjustable Type Code L:-
[ Adjustment Effective Date

&[] Alin TP Rate ]

i [] Amortization Term

[ Amertization Term Mutiplier ‘Q
I:‘ Amortization Type Code
I:l Az of Date

----- |:| Awerage Gress Book Balance

b

H 1 e - e —

| @

i o1} i1}

Select any of the following Filter Classification Type from the drop-down list:

& Classified - This is the default selection and displays all the classified EPM specific entities. If you are an EPM
user, you need to select this option while defining Data Element Filter to list all the related entities.

€ Unclassified - This option displays all the non-classified i.e. non EPM specific entities. If you are a non EPM
user, you need to select this option while defining Data Element Filter to list all the related entities.

& All-This option will select all the tables available in the selected Information Domain irrespective of whether
an entity has its table is classified or not.

In the Entity Name drop-down list, select a database table. The associated members are displayed in the Show

Members section.

Select the required member and click Select. The member is listed in the Selected Members panel. Click Select
All to move all Members. You can click Deselect to deselect a Member or click Deselect All to deselect all
Members.

Click OK. The Data Element is selected. The selected Data Elements are displayed in the Data Element Selection
field.

2. Select the Filter Method from the drop-down list.

Click Add to list the completed filter conditions in the Filter Conditions grid.
Click Update after modifying a filter condition to update in the Filter Conditions grid.
Click the below buttons to move a selected Filter Condition up or down.

Click Delete button to delete selected individual Filter Conditions records.
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3. Click Add/Update in the Filter Definition screen if you are creating a new or updating an existing Filter definition.

Filter Method

For each column you wish to include in your Data Filter definition, you must specify a Filter Method:
® Specific Values
Ranges

(10]
® Another Data Element
(0]

Expression
& Data Element Sebection
Cals .
F st -:ni-a----!'ﬂ-:'! Fomt Hank Halanos bl R |- Spepeif Vahies e
Ranges
2 Specific Valuas - Angther Dadn Element
3 D T Exprassnd

Specific Values

Specific Values are used to match a selected database column to a specific value or values that you provide.

Filzmg T & Salechia
e Type Cata Ewmimant w
5 Data Elamant S&lactinn
Dot —
Element | CASA - Baus Date e | | s | Spesife Vakes -
= Speécific Values [ -
AT
O z-osc-08 5
O 30-0ec-05 5
[ 3t-0ec-08 8
(3) incluze Valpes {7 Exclude Values

You may add additional values by clicking on the Add control, and you may reduce the number of Specific Values by
clicking on the check box to the left of a value and then clicking on the Delete control.

® When comparing Specific Values for a character type column, you must provide Specific Values that are character
strings.

® When comparing Specific Values for a date type column, you must provide Specific Values that are dates (the
application displays a Calendar control).

® When comparing Specific Values for a numeric column, you must provide Specific Values that are numbers.

Note: You may either include or exclude Specific Values.
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Ranges

Ranges are used to match a selected database column to a range of values or to ranges of values that you provide. You may
either include or exclude Range values. Range Type is available for OFSA Datatype Term, Frequency, Leaf, Code, and
Identity and Column Datatype Date, Numeric and Varchar.

You may add additional values by clicking on the Add control, and you may reduce the number of Ranges by clicking on the
check box to the left of a value and then clicking on the Delete control.

If the Column Datatype is VARCHAR, provide Specific Values (alphanumeric) that are character strings.

If the Column Datatype is DATE, provide Specific Values that are dates (the application displays a Calendar control).
If the Column Datatype is Numeric, provide Specific Values that are numbers.

If OFSA Datatype is LEAF, provide either numeric values or click Search button to select the numeric member ids. &

If OFSA Datatype is CODE, provide either numeric values or click Search button to select the numeric member ids.

® & & & & 8

If OFSA Datatype is IDENTITY, provide specific numeric values. However, no validation is done during save to validate
the input value for a valid identity code.

Select Include Values or Exclude Values to include or exclude the selected values

® You may use any of the following operators when choosing the Another Data Element Filter Method : =, <> ( meaning
“notequalto”),<,>,<=,0r>=

® You may either include or exclude Range values.

LIana e Selmctio

¥in
Els A5A « Averags Net Book Samncs w|. - Ranges -
* Ranges @.

[] va

™ T 0 00 am ) 90000 O

L 10000 0] | <w |0 2000000
=) v OE g -

Another Data Element

Another Data Element is used to match a selected database column to another database column. When constructing an
Another Data Element Filter Method, you may only compare a column to other columns that you have already selected
(the Data Element drop down list box will only contain columns that you have already selected).

Note: You may use any of the following operators when choosing the Another Data Element Filter Method:
=, <> (meaning “not equal to”), <, >, <=, or >=

Expression

Expression is used to match a selected database column to the results of an OFSAA Expression rule (see Chapter 9: OFSAA
Expressions).
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Data Elemant Selsc
Wartjages « Dafarrad Balnee Cufraat .| IS Exprasamn b

Expression -

lortgages « Deferred Balancs Current LI Sample B GASEGRZ W

Note: You may use any of the following operators when choosing the Expression Filter Method: =, <>
(meaning “not equal to”), <, >, <=, or >=

Building Filter Conditions

Each time you complete a Filter Method specification, you must Add it to the Filter Conditions container. The reason you
must do so is because you may compare the same columns multiple times. For example, you may compare Deferred
Current Balances to a Specific Value and to Another Data Element and to a Range of Data Elements and to an Expression
all in the same Data Element Filter rule.

Filter Conditions Container

k& Ouata Elemant Selaction

=
Elermeny IEgrigages - Deferrad Balsnce Jrigina 0 Listag | | 2tteer Dot Element w
Laimcto Fihed
& Another Data Elemeni - =
Taoke-Gok Dot Eeme
Morignges - Deferred Balance Crgng r Ueferred Balance Currest &

& Filter Conditions

Once you have created one or more Filter Condition records, you may click on a record in the Filter Conditions container in
order to select it. Once you have selected a Filter Conditions record, you may modify your original definition of that Filter
Condition and then Update it.

Another Data Element - =
T b iymn Dota Element
origages - Deferred Balance Qrigina W Current Met Book Balancs B3
Lot
: Filier Conditions = =
anggsng
I anether Data ket | Mortgages - Deferred Balance Original *Deterred Balsnes Curnent

After you click on Update, your Filter Condition is updated.
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# Amother Data Element - =
T s Cdimn Dt [E gl
Warigages - Duferred Salance Onging v W Curreni Net Bcok Ealance W
= Filter Conditions ) L]
Conditions
- - thesr Dain E 1 |.|:-|'_|;|.'|-J'-’_‘"S. Dalarrad Balence OF ‘: mal =C urrant et Book Balancs
Delete

You may delete individual Filter Conditions records by clicking on the Delete control .
View SQL

Click on the View the SQL control to generate a window displaying the SQL equivalent of your Data Element Filter. You may
generally copy and paste this SQL into queries that you write. View SQL, however, will not accurately reflect Expression
Filter Methods.
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Hierarchy Filters

Hierarchy Selection Container

When you have selected the Filter Type as Hierarchy, define the Filter conditions by doing the following in the Hierarchy
Selection section:

1. Select the required Dimension from the drop-down list.

H anany o
1]

COUNTR -

Hrmrchny Samgip Coynpy Higrprciny w

2. Select the associated Hierarchy from the drop-down list. You can select More to search for a specific Hierarchy in the
Hierarchy more dialog.

3. Select any combination of rollup points and leaf (last descendent child) values.
4. Inthe New — Filter Details screen, you can:

m  Click the below button to search for a hierarchy member using Dimension Member Alphanumeric Code,
Dimension Member Code, Dimension Member Name, or Attribute and by keying in Matching Values in the
Search dialog.

m  Click the below buttons to expand or collapse the members under a node.

[+] or [=]

m  Click the below buttons to expand a branch or collapse a branch

M or EH

m  Click the below buttons to focus or unfocus a selected node except the root node.

i or Sk,

m  Click the below buttons to toggle the display of Numeric Code or Alphanumeric code at left of the nodes, right of
the nodes or to hide.

1] or [E5]

B You can also click the below button to find a member present in the nodes list using key words. For large tree
(nodes>5000), this search will not return any value if the tree is not expanded.
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5. Click Save to save the Filter definition.

£Q

6. Once you have selected a dimension and a hierarchy in the Hierarchy Selection container, a representation of the
hierarchy you selected is displayed.

7. Select any combination of rollup points and leaf (last descendent child) values. In the example above, the Americas
and APAC rollup points have been selected; and the leaf value for Austria has been selected. This Hierarchy Filter
includes any country that rolls up to either the Americas or to APAC; it also includes Austria. This Hierarchy Filter

excludes all countries that roll up to EMEA except for Austria.

View SQL

| B
Show Hierarchy Sho
=[] an countries -
+- [¥] americas
+-[¥] aPac
=[] EMEA
[ﬂ susina
] Bahrain =

| B s & @ @

w Members ¥

Search Resuls ¥

i3]

Once you have selected one or more leaves and/or rollup nodes, click on the View the SQL control to generate a window
that displays the SQL equivalent of your Hierarchy Filter.
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Group Filters

Advanced Container

When you have selected the Filter Type as Group, define the Filter conditions by doing the following in the Data Element
Filters grid:

1. Select the check boxes adjacent to the required member names in the Available Filters section and click Select. The
selected member is displayed in the Selected Member section. Click Select All to select all the Members. You can also
click Deselect to deselect a Member or click Deselect All to deselect all the Members. You can also click Search button
to search for a member in the Data Element Filter Search dialog using Folder Name and Filter Name.

Advanced

ki M

2. Click Save to validate the entries and save the filter details.
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Define Attribute Filter

When you have selected the Filter Type as Attribute, define the Filter conditions by doing the following in the Attribute
Selection section:

1.
2.

Select the required Dimension from the drop down list.

Select the associated Attribute from the drop down list. The list consists of only Dimension Type attributes for
selection.

Click Attribute Values button in the Attribute Values grid.

The Attribute Values window is displayed. In the Attribute Values window, the Dimension field under Dimension grid
is auto populated with the Dimension name with which the selected Attribute is defined and is non-editable. In the
Search grid you can search for Attribute Values depending on Alphanumeric Code, Numeric Code, or Name.

Select the checkbox(s) adjacent to the Alphanumeric Codes of the required Attribute Values in the Attribute Values
grid and click OK. The Attribute Values grid displays the selected attribute values. Select Attribute Value(s) in the
Attribute Values grid and click Delete button to delete it. You can use the Attribute Values present in the Attribute
Values grid to generate conditions.

Click Add button in the Attribute Values grid. The Filter Conditions grid is populated with the filter condition using all
the Attribute values.

Note: You cannot define two conditions using the same attributes. Because conditions are joined with a
logical 'AND' and this will make the query invalid.

In the Filter Conditions grid, you can select a condition to view the Attribute Values used to generate it and can
update the condition. You can also click View SQL button to view the SQL statement in View SQL window. Click
Expand button to view a long filter condition in View Condition dialog

Click Save. The Attribute Filter definition is saved.
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CHAPTER 9 OFSAA Expressions

This chapter covers the following topics:
Expressions

Summary & Detail Screens

Navigation within the Summary Screen
Expressions Container

Expressions Summary Grid

Navigation within the Detail Screen

Entity Type & Entity Name

® & &8 8 & & & ©

Functions and Operators Sub-Containers

Funds Transfer Pricing User Guide

163



Expressions
9—OFSAA Expressions

Expressions

An Expression is a user-defined tool that supplements other IDs and enables to manipulate data flexibly. Expression has
three different uses:

® To specify a calculated column that the Oracle Financial Services Analytical Application derivatives from other
columns in the database.

® To calculate assignments in data correction.

® To create calculated conditions in data and relationship filters.

Calculations like average daily balances, current net book balance, average current net book balance, and weighted aver-
age current net rate can be created through Expressions.

This chapter describes the creation and maintenance of OFSAA Expressions. Specifically, this chapter will cover:

® Expressions Summary & Detail Screens

® Navigation within the Expressions Summary Screen

® Navigation within the Expressions Detail Screen

See Chapter 2: Overview of OFSAA Infrastructure for details on how Expressions are used in OFS Analytical Applications.
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Summary & Detail Screens

Upon initially navigating to Common Object Maintenance > Expressions, a summary screen is displayed showing a set of
Expressions. Using search criteria, you can control the set of Expression rules that are displayed. When you Add, Edit, or
View a rule, a detail screen is displayed.

Expression Summary (27
# Search =]
Folder Name RT3EG b Expression Mame
Return Type w
% Expressions ‘ L 1-10741
E= |:| Expression Name & Folder Name Return Type Created By Creation Date
] ABSEXP_DF RTSEG Numeric GOLDUSER
] CEILING EXP_DF RTSEG Numeric GOLDUSER
] EXPRESSION_1 RTSEG Numeric QTUSER
] FTP Charge Credit Carde RTSEG Numeric QTUSER
] FTP Charge Credit Carde? RT3EG Numeric QTUSER
] FTP Charge Credit Carde3 RT3EG Numeric QTUSER
l:l FTP Charge Credit Cards3 Hew RTSEG Numeric QTUSER
D IMortgages 1 RTSEG Numeric QTUSER
D lMortgages 2 RTSEG Numeric QTUSER
D IMortgages Expression RTSEG Numeric QTUSER
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Navigation within the Summary Screen

When you first navigate to the Expressions summary screen, the expressions stored within your current default Folder are
presented in a summary grid. The Expressions summary screen has two containers: Search and Expressions.

Search Container

Your default Folder functions as a search constraint. The value of your default Folder is set in Application Preferences. You
may select a different Folder or you may remove the Folder constraint entirely by selecting the “blank” Folder, i.e., no
Folder. You may also search by Expression Name or by Return Type. Return Types, shown in a drop-down list, include:

©® Date
® String

® Numeric

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

Restores the default Folder, removes any Expression Name or by Return Type constraint you may have specified, and
refreshes the screen.
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Expressions Container

The Expressions container presents a grid containing all of the Expression rules that meet your search criteria. The
Expressions summary grid offers several controls that allow you to perform different functions when an Expression rule is
selected.

% EXpressions | ¥ 1-10 /41
=k, |:| Expression Name & Folder Name Return Type Created Dy Creation Date
D ABS EXP_DF RTEEG Numeric GOLDUSER 02M7M0 13:08:58
] CEILING EXP_DF RTSEG Numeric GOLDUSER 02/22M0 18:238:02
D EXPRESSION_1 RTSEG Numeric ATUSER 5
|:| FTP Charge Credit Cards RTSEG Numeric QTUSER
] FTP Charge Credit Cards2 RTSEG Numeric QTUSER
] FTP Charge RTSEG Numeric QTUSER
] FTP Charge Credit Cards3 New RTSEG Numeric QTUSER
] Mortgages 1 RTZEG Numeric QTUSER
I:l Hortgages 2 RTSEG Numeric QTUSER
l:l Mertgages Expression RTSEG Numeric QTUZER

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

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

Add

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

View

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

Edit

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

Copy

Selecting a single row out of the grid enables the Copy control. Clicking on the Copy control allows you to create a copy of
an existing Expression. The Copy control is only enabled when a single Expression has been selected.

Delete

Selecting one or more rows out of the grid enables the Delete control. Clicking on the Delete control deletes the
Expression(s) you have selected. OFSAAI will not allow you to delete Expressions which are utilized within other OFSAA
rules, e.g., within a Data Element Filter, an Allocation rule, etc.
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Expressions Summary Grid

The following columns categorize each Expression in the summary grid:
©® Expression Name

Folder Name

Return Type

Created By

® & 8 ©

Creation Date

Expression Name

Displays the Expression's short name. Performing a “mouse-over” on an Expression Name displays the Expression's
description.

Folder Name
Displays the name of the Folder in which a rule is stored.
Return Type

Expression rules operate like SQL function calls in the sense that they return a single data value. Return Type indicates the
type of data that is returned by an Express rule: String, Date, or Numeric. See additional discussion below under
Expression Functionality.

Created By

Created By displays the name of the user who created the Expression rule. If an Expression is saved as Read Only, only the
user who created the rule, i.e., the owner, may modify the rule.

Creation Date

Displays date and time at which the rule was initially created.
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Navigation within the Detail Screen

When you Add, Edit, Copy, or View an Expression, the Expressions Detail Screen is displayed.

ExXpreassion

: = = = = . T e ——
mresscn Hane DO EE Wa00NE0 DTS & 5 L SO P
Orgaped

:u!.::,' Growup Seleciion

Exprassion

w

The Audit Trail container is a standard footer container for every OFSAA rule type. It displays Created By, Creation Date,
Last Modified By, and Modification Date on the Audit Trail tab. The User Comments tab may be used to add comments to
any rule, subject to a maximum of 4000 characters.

Expression Functionality

OFSAA Expressions operate similarly to SQL function calls in that they apply a formula to one or more database columns in
order to return a single value. For example, you might apply a YEAR formula to a date column to yield a numeric return
value of a year. For a single instrument row in your data having an origination date of 01/01/2010, this Expression would
return the number 2010. As another example, you might construct an Expression that evaluates a balance times a rate
times an accrual basis factor to return a current month revenue or expense number.

Expression Details Container

As with any OFSAA rule type, you must supply a Name, Folder, and Access Type; you may optionally supply a Description.
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Entity Group Selection Container

Variants Sub-Container

To begin the process of creating a new Expression rule, you must specify the tables and columns (or even other
expressions) that you want to use in the definition of your new Expression. Click on the ellipses (...) to the right of
“Selected Variants” in the Variants sub-container of the Entity Group Selection container.

% Entity Group Selection

Variants
Selected Varnants

¥ 55 Entity Group

Clicking on the Selected Variants ellipses invokes an Entity Group Selection pop-up dialog. Here you may select an Entity
Type and an Entity Name.
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Entity Type & Entity Name

Entity Types include Instrument Entity, Non- Instrument Entity, and Expression.
Instrument Entity Type

When you select the Instrument Entity type (the most commonly chosen type), the Entity Name drop-down list is
populated with all registered Instrument and Transaction Summary type tables; the management ledger table
(Ledger/Stat) is also available.

Select a table from the Entity Name drop-down list and then use the shuttle box controls ( >, >>, <, <<) to select the
column name or names you want to use within your Expression rule.

- Variant Selection - Windows Internet Explorer

Entity Group Selection

¥ mtrumant Entity w

ity Name Marigages b

m

“ Emtity Group Salection
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]
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=1 rn _'J
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."‘.,1'_!'- il -
'.l‘:1'.l"- i Cais
W
bl B R i, !
Ok Chge

When you click OK, the Variant Selection dialog closes and Variants sub-container of the underlying Expression rule is
updated. Click on the “+” control to expand the Entity Group hierarchy in order to see the tables and columns you have
selected (see example below).
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% Entity Group Selection

Variants

e A n e

=HMorgages

Non-Instrument Entity Type

Selecting the Non-Instrument Entity Type also populates the Entity Name drop-down list with Instrument and Transaction
Summary type tables, but it additionally populates the Entity Name drop-down list with a number of metadata tables
(tables that store non-business data).

Expression Entity Type
Selecting the Expression Entity Type populates the Entity Name drop-down list with all of the currently defined Expression

rules. The steps required to select an Expression rule are identical to those described above for selecting tables and
columns.
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Functions and Operators Sub-Containers

Once you have specified the tables and columns and/or Expressions that you want to utilize within your new Expression
rule, you work with Functions and Operators to construct your desired formula.

Double click on Variants (tables and columns and/or Expressions), Functions, and Operators to add them into the
Expressions container.

Funclidng
= Functions )
= Wathemalica
L850
ceiingia
Fiwilesl(a
(0
i '
e
'

For example, to construct an Expression that returns the absolute value of the Matched Spread column from the
Mortgages table, begin by double clicking on the absolute value operator (ABS) in order to add it into the Expression
container.

o
e

Expression

W=~
= o
L

Next, double click on the Matched Spread column from the Mortgages table in order to add the column to the Expression
container.
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Finally, double click on the Right Parenthesis operator in order to close the expression.

= Entity Group Selection

El-Mortgages

Matched Spread

= EXpression

==
= e

Morigages Matched Spread

Again, the result of your double clicking operation is to update the formula within the Expression container.

Constants

£ Expression

ABS|
g o

Morigages.Matched Spread

You may also add constant coefficient values to your formulas. For example, rates are generally stored in the form of

percentages where 5.12 in the database means 5.12%.
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You may wish to modify your absolute value formula to divide by 100. To do so you would continue by double clicking on
the division operator (/). After the formula is updated to include the division operator, click on the Add Constant control
located in the first row beneath the Entity Group Selection container.

Enfify LGroup Sefection =

| e
e = h\""-\-\.
. !
. - "

Enter a constant value and click on the right arrow control, thus completes the expression.

= s Constant

Constant Value £3363|

A EXpression | |

Ernuty Cortracts Basiz Risk Cost Amount

+

§33635

After the Variants, Functions and Operators are entered, click on Save in the New - Expression screen to validate the
entries and capture the defined Expression.

The records are inserted successfully and are listed in Expressions list in the Expression Summary screen. Click Cancel if
you want to ignore the entries and return to the Expression screen.

Operator types
The operators available are of 3 types:

9. Arithmetic

10. Comparison
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11. Other

Operator Type

Notation

Example depicting Usage

Arithmetic

+

CUR_BOOK_BAL = CUR_PAR_BAL + DEFERRED_CUR_BAL

AS_OF_DATE = MATURITY_DATE — REMAIN_TERM_C

*

Remaining Balance after Offset = Opening balance — (Expected balance on every payment
date * Mortgage offset %)

CUR_PAYMENT = ORG_BOOK_BAL/ (ORG_TERM/ PMT_FREQ [in months])

Comparison

CUR_PAYMENT = principal + interest

If ADJUSTABLE_TYPE_CD <> 0O, INTEREST_RATE_CD =001 to 99999.

If ORIGINATION_DATE > AS_OF_DATE, LAST_PAYMENT_DATE = ORIGINATION_DATE.

AS_OF_DATE >= ORIGINATION_DATE

AS_OF_DATE < NEXT_REPRICE_DATE

If ORIGINATION_DATE <= AS_OF_DATE, LAST_PAYMENT_DATE >= ORIGINATION_DATE

Other

Parentheses group segments of an expression to make logical sense.

MATURITY_DATE <= NEXT_PAYMENT_DATE + (REMAIN_NO_PMTS_C * PMT_FREQ)

The comma separates statements of a function.
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Function Types and Functions

You select the type of function for your expression from the Type list. The choices are:

o

©
©
(]

Mathematical Functions
Date Functions
String Functions

Other Functions

The type of function you select determines the choices available in the Function box. These unique functions in the Func-
tions Sub-container enable you to perform various operations on the data. The following table lists each available function
and Detail on the operations of each function in which it appears.

Function Type Function Name Notation Description Syntax Example depicting Usage
Mathematical Absolute ABS(a) Returns the positive value | {ABS(}followed | ABS(-3.5)=3.5.
of the database column by {EXPR1
Note: You . ABS(F), ABS(F + C), ABS(F +
without any i
cannot use the C * R+ F) are possible.
. embedded or
Maximum and However, ABS((F + C +R)),
. outermost .
Minimum \eft.right ABS((F + (MAX * CEILING)))
functions as are not possible.
parentheses
calculated .
. pair} followed
columns orin by {)}
Data Correction
Rules. The
Maximum,
Minimum, Sum,
and Weighted
Average
functions are
multi-row
formulas. They
use multiple
rows in
calculating the
results.
Ceiling Ceiling (a) Rounds a value to the next | Ceiling(column 3.1 becomes 4.0,
highest integer or expression
& & P ) 3.0 stays the same
Greatest Greatest(a,b | Returns the greater of 2 Greatest(colum Greatest(1.9,2.1) = 2.1
) numbers, formulas, or n or expression,
columns column, or
GREATEST(c . umn,
expression
olumn or
expression,
column or
expression)
Least LEAST(colu Returns the lesser of 2 Least(columnor | Least(1.9,2.1)=1.9
mn or numbers, formulas, or expression,
expression, columns column or
column or expression
expression)
Least (a,b)

Funds Transfer Pricing User Guide

177




Functions and Operators Sub-Containers
9—OFSAA Expressions

Function Type Function Name Notation Description Syntax Example depicting Usage
Natural Log LN(number) | Returns the natural LN(number) LN(86) equals 4.454347
logarithm of a number where number
LN(a) Natural logarithms are is the positive LN(2.7182818) equals 1
based on the constant e real number for
(2.71828182845904). which you want
the natural
logarithm
Minimum Min(a) Returns the minimum Min(Column)
value of a database
column
Maximum Max(a) Returns the maximum Max(Column)
value of a database
column
Power POWER(coe | Raises one value to the {POWER(} Valid examples:
fficient, power of a second followed by POWER(F, R)
exponent) {EXPR1 without ’
any embedded *
Power(a,b) y POWER(F + C *R, F/R)
or outermost .
left-right Invalid examples:
parentheses POWER(F + POWER, R)
pair followed by
{} followed by POWER( MAX, C)
{EXPR1 without
any embedded
or outermost
left-right
parentheses
pair} followed
by {)}
Round ROUND Rounds a value to a Round(x, n) Round(10.52354,2)=10.52
(number, number of decimal places returns x
precision) rounded to n
decimal places
Round(a,b) P
Sum Sum(a) Sums the total value of a Sum(Column)

database column.Sumis a
multi-row function, in
contrast to +, which adds
2 or more valuesin a
given row (not column)
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Function Type

Function Name

Notation

Description

Syntax

Example depicting Usage

Weighted
Average

WAvg
(column
being
averaged,
weight
column)

WAuvg(a,b)

Takes a weighted average
of one database column
by a second Column.
WAvg cannot appear in
any expression. If you
have two formulas called
F1 and F2, both of which
are WAvg functions, then
you can form a third
formulaF3asF1+F2.IfF3
is chosen as a calculated
column, then an error
message appears and the
SQL code is not generated
for that column. This is
similar for nested WAvg
functions if F3 is WAvg
and it has F1 or F2 or both
as its parameters.

WAvg(Column
A, Column B)

WAvg(DEPOSITS.CUR_NET
_RATE,DEPOSITS.CUR_BO
OK_BAL)

Date

Build Date

BuildDate(y
ear,month,d
ays)

Requires three
parameters,
(CCYY,MM,DD) (century
and year, month, day). It
returns a valid data and
enables you to build a
date from components.

Note: If the parameters
are entered incorrectly,
the date is invalid.

BUILDDATE(CCY
Y,MM,DD)

BuildDate(95,11,30) is
invalid (invalid century).

BuildDate(1995,11,30) is
valid.

Go Month

Advances a date by x
number of months. Go
Month does not know the
calendar. For example, it
cannot predict the last
day of a month. Typical
functionality is illustrated
in the following table:

GOMONTH(Dat
e column,
Number of
months to
advance)

GOMONTH(DEPOSITS.ORI
GINATION_DATE,DEPOSITS
.ORG_TERM)

Valid examples:
GOMONTH(F, F+R+C)
GOMONTH(F, R)
Invalid examples:

GOMONTH(F + (R + C),
MAX)

GOMONTH((F * C), F)
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Function Type Function Name Notation Description Syntax Example depicting Usage

Example:

Date t#of GOMONTH | Comments
Column Months
1/31/94 1 2/28/94 Because 2/31/94 does
notexist

1/15/94 2 3/15/94 Exactly two manths: 15
tolst™

2/28/94 3 5/28/94 Goes 28™ to 28™: does
not know that 31% is the
end of May

6/30/94 -1 5/30/94 Goesback 30" to 30™:
doesnotknow that 31 is
the end of May

Year Year(date) Year(x) returns the data Year(Column) Year(Origination Date)
for year x. returns the year | returns the year of the
in the column, origination date.
where the
columnis a date
column.

Month Month(date | Month(x) returns the Month(Column) | Month(9) returns
) month in x, where x is a returns the September.
numbered month. month in the
column, where
the columniis a
date column.

Month(Origination Date)
returns the month of the
origination date.

String Trim All AllTrim(a) Trims leading
and following
spaces, enabling
the software to
recognize
numbers
(entered in All
Trim) as a
numeric value,
which can then
be used in
calculating.

180 Funds Transfer Pricing User Guide



Functions and Operators Sub-Containers

9—OFSAA Expressions

commas and with a
minimum of 3
parameters.

Note: Lookup is used
exclusively for data
correction.

R=Column to be
Returned. So
the previous
statement
would read:
where 01=L1
and 02=L2...
Returned value
R

Function Type Function Name Notation Description Syntax Example depicting Usage
Other If statement If(a=b,c,d) The IF function should If(Condition, If(LEDGER_STAT.Financial=
always have odd number Value if True, 110, LEDGER_STAT.Month
of parameters separated Value if False). 1 Entry,0)
by commas. The first
v : {IF(}followed | IF(((MAX + SUM) >= 30), F,
parameter is an .
. by EXPR2 POWER) are valid.
expression followed by a
. . followed by {> |
relational operator, which
L <|<>]=]>=|
is in turn followed by an
. <=} followed by
expression.
EXPR2 followed
Note: Avoid embedding by {{,} followed
multiple individual by EXPR
formulas in subsequent followed by ),}
formulas. This can create followed by
an invalid formula. EXPR}n followed
by {)} where n =
1,2,3 ...
Lookup Lookup(Orig | Enables you to assign Lookup(01,L1,0 | Valid examples:
Col,LookupC | values equal to values in 2,L2,...0n,Ln,R)
ol,...,,Return another table for data where LOOKUP(F, R, R)
edCol) correction. LOOKUP O=Column from | LOOKUP(F, R, F, F, F)
function should always Original table .
have an odd number of L=Column from Invalid examples:
parameters separated by Lookup table LOOKUP(F)

LOOKUP(F, R)

LOOKUP(F +R, (F +R),
MAX)

Expression Container

The Expression container displays your formula step-by-step as you build it. When your formula is complete you may save
the Expression rule. Saving an Expression rule invokes validation logic to ensure that you have constructed a legitimate
formula, i.e., one that may be legally applied to your database.
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Expression Name PFT_CEILNG_TAB_IM_2_ N Description

# Entity Group Selection

Variants

| B |
% Expression | & |
Ceilingy
Mortgages. Current Gross 2isid
Save Cancel

Audit Trail User Comments
% System ID ;1000003705
Created By Creation Date 3972011 21:24:18
Last Medified By Last Modification Date

Folder Name RTSEG w Access Type O Read Only @ Read/\V¥rite

In the Expression grid, you can right-click the expression and do the following:

Click Replace Expression to replace the expression with a new one.

Click Insert Expression After to insert a new expression after the selected expression.
Click Delete to delete a selected expression.

You can also click clear(-) button in the Expression grid to clear the Expression.

If you encounter errors or if for any reason you want to reconstruct a formula, click on the Clear control at the top of the

Expression container.
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After clicking on the Clear control, you will be prompted to ensure you wish to clear the formula. If you answer OK, the

formula is erased and you may start over in specifying your formula.
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CHAPTER 10

This chapter covers the following topics:

©
©
©
(]
o
o
©
©

Overview

Interest Rates Summary Screen
Interest Rates Detail Screen

Currency

Currency Rates

Currency Exchange Rate Validation
Economic Indicators Summary Screen

Economic Indicators Detail Screen

OFSAA Rate Management
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Overview

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

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

Rate Management Subject Areas

There are four primary subject areas or modules within Common Object Maintenance > Rate Management:
® Interest Rates

©® Currency

©® Currency Rates

(10}

Economic Indicators

Note: Economic Indicators option is not applicable for Hedge Management.

Interest Rates

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

Historical interest rate data from OFSAA Rate Management is utilized within OFSAA Transfer Pricing to generate transfer
rates and option costs. Historical interest rate data is also utilized within OFSAA Asset Liability Management and within
OFSAA Balance Sheet Planning in the generation of forecasted interest rate scenarios.

Currency

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

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

OFSAA Rate Management's Currency Rates module draws upon the currencies you have defined and activated in the

Currency module to support the entry and maintenance of historical exchange rates. Currency exchange rates are utilized

within:

® OFSAA Funds Transfer Pricing “Ledger Migration” processes (see Oracle Financial Services Analytical Applications
Funds Transfer Pricing User Guide)

® OFSAA Asset Liability Management currency consolidation process (see Oracle Financial Services Analytical
Applications Asset Liability Management (OFSALM) User Guide)

® OFSAA Profitability Management multi-currency allocations (see Oracle Financial Services Analytical Applications
Profitability Management (OFSPM) User Guide)

® OFSAA Hedge Management and IFRS Valuations (see Oracle Hedge Management and IFRS User Guide)
Economic Indicators

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

OFSAA Rate Management's Economic Indicators module allows you to define and store such historical indicators.
Economic Indicators provide baselines from which OFSAA Asset Liability Management can generate forecasts of future
values of economic statistics that can affect new business or other modeling assumptions.
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Interest Rates Summary Screen

When you first navigate to Common Object Maintenance > Rate Management > Interest Rates, an empty screen will be
displayed. After you have constructed one or more interest rate curves, navigating to Common Object Maintenance > Rate
Management > Interest Rates will display a summary screen showing each of the interest rate curves that you have
previously built.

Ik Interest Rates [+
2 Search E%
Code MName
Camency Rt Formst
Gurve Typs
» Interest Rates | % | = 1-8i8 Jump to page

|:| Code 4 | Mame Rate Format Compound Basis Accrual Basis Currency Curve Type Creafion Date Created By | Last Moedification Date | Last Modified By
D 1 IRC Morigage Valuation Yield io Maturity Annual AclualiActual US Dollar Interesi Rate Curve 06/22/2013 155729 PMUSER 06262015 02:18:08 FPMUSER
|:| 111 thomas_test Zero Coupon Yield Annual ActualiActual US Dollar Interest Rate Curve 06/26/20150246'54 FMUSER D 201502:48:04 FMUSER
D a0 CS FTP Funding Curve  Zero Coupon Yield Annual ActualiActual US Dollar Interest Rate Curve  07/16/2015 21:09:33 CHRIS 0 2015 13:31:58 CHRIS
[ 1a80 _LIBOR SWAP USD  Zero Goupon Yield Annual ActualfActual US Dollar Inferest Rate Curve  07M5201501:33:09 PMUSER  D7/157201501:37:47 PMUSER
D 789% ambcopiedas 7896 Zero Coupon Yield Annual ActualiActual US Dollar Interest Rate Curve 2015 03:31:35 PMUSER 0 2015 03:33:07 PMUSER
|:| TET SMBtemp7397 Hybnd Zero Coupon Yield Annual AclualiActual US Dollar Interesi Rate Curve 2015 18.00.04 PMUSER 0 2015 18:.00:25 FPMUSER
|:| 7598 SMBtempTa98 Zero Coupon Yield Annual ActualiActual US Dollar Interest Rate Curve 07/29/2015 180538 PMUSER D3/03/2015 16:41-51 FMUSER
D 7899 SMBtemp7a39 Zero Coupon Yield Annual ActualiActual US Dollar Inferest Rate Curve  07/28/2015 18:05:58 PMUSER  07/30/201503:30:54  PMUSER

Search Container

A Search container is provided in which you may search for interest rate curves by Code, Name, Currency, Rate Format or
Curve Type.
Search Control

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

Reset Control

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

Interest Rates Container

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

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

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

Add

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

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

Edit
Selecting a single row out of the grid enables the Edit control. Clicking on the Edit control allows you to modify a previously

saved interest rate curve. The Edit control is only enabled when a single interest rate curve has been selected.

You can control the number of rows to display on screen by selecting the "Pagination Options" icon from the action bar.

Copy

Selecting a single row out of the grid enables the Copy control. Clicking the Copy control allows you to create a copy of an
existing interest rate curve. The Copy control is only enabled when a single interest rate curve has been selected.

Check Dependencies

Select an interest rate curve and then click the Check Dependencies control to generate a report on all rules that utilize
your selected interest rate curve.

The Check Dependencies control is only enabled when a single interest rate curve has been selected.

Delete

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

Execute the Historical Interest Rates Data Loader

This Icon executes a function to import historical rates and parameters for all defined Interest rate Curves. For more
information on setting up the automated process, see Oracle Financial Services Analytical Applications Data Model
Utilities User Guide.

To execute a historical Interest Rate data load, click on the Execute the Historical Interest Rates Data Loader icon. A
warning message will appear “Upload all available Interest Rates and Parameters?” Click ok, and all historical rates and
parameters will be loaded.

Interest Rates Summary Grid

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

Name

Rate Format

Compound Basis

Accrual Basis

Currency

Curve Type

Creation Date

® & €6 &6 6 & & © ©

Created By
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® Last Modification Date
® Last Modified By

Code

Displays the interest rate curve's code. Code is a number in the range 1 to 99999. It is unique. Performing a “mouse-over”
on a row within the grid displays the interest rate curve's detailed description.

Name

Displays the interest rate curve's short name.

Rate Format

Displays the interest rate curve's rate format (zero coupon or yield-to-maturity).

Compound Basis

Displays the interest rate curve's compounding basis (Annual, Semiannual, Monthly, or Simple).

Accrual Basis

Displays the interest rate curve's Accrual Basis (e.g., 30/360, Actual/Actual, etc).

Currency

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

Curve Type

Displays the curve type - Interest Rate Curve or Volatility Curve.

Creation Date

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

Created By

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

Last Modification Date

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

Modified By

Displays the name of the user who last modified an interest rate curve.
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Interest Rates Detail Screen

When you Add, Edit, or View an interest rate curve, the Interest Rate Code Detail Screen is displayed. The Interest Rate
Code detail screen is comprised of an Interest Rate Code Details container, 5 Interest Rate Code tabs, and an Audit Trail
container.

The Audit Trail container is a standard footer container for every OFSAA rule type. It displays Created By, Creation Date,
Last Modified By, and Modification Date on the Audit Trail tab. The User Comments tab may be used to add comments to
any rule, subject to a maximum of 4000 characters.

Interest Rate Code Details Container

This is explained in detail in the following sections.

Interest Rate Code

When constructing a new yield curve, you must specify an Interest Rate Code between 1 and 9999999. Interest Rate
Codes are used internally to uniquely identify yield curves. When working with Rate Manager or other OFS Analytical
Applications, you generally reference yield curves by Name, not by Interest Rate Codes. Interest Rate Codes, however, are
embedded within your instrument data (for example, the INTEREST_RATE_CD and T_RATE_INT_RATE_CD columns within
your instrument data are populated with Interest Rate Codes). Once you have saved a yield curve, you may not renumber
its Interest Rate Code.

[ l}l:r::! Ratc Code Octails

Interest Fiate: Code*

(It 1 - 3333333

Hame

Desarition

YOIy Curee =

Risk Froa m

Displry for All Currericies [

Reference CLrrency Dollar * Struchre Type Standard

Name & Reference Currency

You must also provide a Name and Reference Currency for your yield curve. Unlike Interest Rate Codes, you may rename
or change the Reference Currency for previously saved yield curves. While you may choose to rename a yield curve,
however, it is very unlikely that you will chose to modify a yield curve's Reference Currency. A yield curve's Reference
Currency is the currency for which your market rates are valid. For example, the Reference Currency for a Prime Rate yield
curve would be US Dollars. LIBOR or other internationally quoted rates are always quoted with respect to an underlying
Reference Currency (e.g., US Dollar LIBOR, Euro LIBOR, etc). The drop-down list box for Reference Currencies displays only
“Active” currencies. See the section below entitled Currency for a discussion of Active and Inactive currencies.

Description

You may optionally provide a description of your yield curve; you may modify a yield curve's description at any time.

Structure Type

Another required attribute for each yield curve is its Structure Type. Structure Type supports both Standard and Hybrid
yield curve definitions. Hybrid yield curves are re-expressions of one or more pre-existing Standard yield curves. For
additional information, see Hybrid Term Structure Tab under Interest Rate Code Tabs below. Once you have saved the yield
curve, you may not change the Structure Type selection.
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Volatility Curve

You can select the Volatility Curve option to indicate the curve selected will contain volatility rates. If you select this
option, all other curve attributes become disabled and the curve is used exclusively for managing volatility details. Both
the Terms tab and Historical Rates tab are available with this option. Once you have saved the yield curve, you may not
change the Volatility Curve selection.

Note: Volatility curves are used in Funds Transfer Pricing for calculating Rate Lock Option Costs.

Risk Free

This is for tagging IRC's as risk free. This field is an optional field. This flag is editable both in new and edit modes. It is
available for non-hybrid curves and hybrid curves and not available for Volatility Curves.

Display for all currencies

This option allows you to designate certain Interest Rate Curves that you would like to make available for assumption
mapping to any currency. Typically, assumption rules will filter the list of Interest Rate Codes based on the currency, when
defining assumptions for a specific product/currency combination. When this option is enabled the Interest Rate Code will
appear in assumption rules for all currencies.

Interest Rate Code Tabs

Interest Rate Code tabs are used to define your yield curve and to add, edit, or delete historical interest rate data. The
Interest Rate Code tabs are:

©® Attributes
Terms
Historical Rates

Parameters

® & 8 &

Hybrid Term Structure

Aftributes Terms Historical Rates Parameiers Hybrid Term Structure

Navigating Between Interest Rate Code Tabs

For new yield curves, you must begin with the Attributes tab. Once you have selected attributes for a yield curve, you will
typically not change them. When you have finished assigning attributes, navigate to the Terms tab in order to establish a

term structure for your yield curve or volatility curve, i.e., an overnight rate, a one month rate, a three month rate, etc. To
navigate to the Terms tab, you may either select the Apply button on the Attribute tab or you may simply click the Terms

tab.

Note: You must have specified an Interest Rate Code, a Name, and a Reference Currency in the Interest Rate
Code Details container before you can navigate to the Terms tab.
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As with your yield curve attributes, once you have established a term structure for your yield curve you will only rarely
come back to change it. The first time you navigate to the Terms tab, an initial 1 month term point is provided, but even if
this is the one and only term point you want for your curve, you must select the Apply button to tell the system that you
have finished your term structure specification. In future revisions to your curve's definition, you may navigate directly to
the Historical Rates tab simply by clicking on it, but if you modify your term structure in any way, you must always select
the Apply button on the Term tab before you can navigate to the Historical Rates tab.

The Historical Rates tab is used to input interest rate or volatility data. This is the tab you will most often return to for
maintaining your interest rates database over time. To navigate to the Historical Rates tab, you may either select the Apply
button on the Terms tab or you may simply click the Historical Rates tab if you have already established your term
structure.

Note: You must have specified (1) an Interest Rate Code, a Name, and a Reference Currency in the Interest
Rate Code Details container and (2) a term structure in the Terms tab before you can navigate to the
Historical Rates tab.

Attributes Tab

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

Aftributee  Terms Higlarical Rates  Parametars | Hybrid Term Structure
Rets Format Zsro Coupan Viad = Curve dantfiar -
Compounding Basis Annal - Accnal Basis

Aogly

Costof Funds ndex

Note: All Attribute fields will be disabled, if Volatility Curve is checked.

Rate Format

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

Compounding Basis

You must also select a compounding basis for your yield curve: Annual, Semiannual, Monthly, or Simple. Annual is the
most common method. The Monthly option is enabled based on Rate Format selection (if Rate Format is selected as "Yield
to Maturity"). For details on Compounding Basis and how different compounding bases affect cash flow calculations in
OFSAA, see the Oracle Financial Services Analytical Applications Cash Flow Engine Reference Guide.

Accrual Basis

You must also select an accrual basis for your yield curve. The Accrual Basis list depends on Compounding Basis selection.
If the Compounding Basis is selected as Annual, Semiannual, or Monthly, then the following Accrual Basis types are
available:
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Actual/Actual

30/365

Actual/365

If the Compounding Basis is selected as Simple, then the following Accrual Basis types are available:
30/360

Actual/360

Actual/Actual

30/365

30/Actual

Actual/365

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

Curve Ildentifier

This is a drop-down list that contains the 6 curve identifier types, that is, Par Treasury, Zero-coupon Treasury, Par
LIBOR/Swap, Zero-coupon LIBOR/Swap, Prime Lending Rate, and Cost of Funds Index. These curve identifiers can be
mapped to the Adjustable Rate Mortgage (ARM) indices used for ADCO prepayment model processing. The Reference
Currency for these indices is always US Dollar.

Note: This identifier is optional when the IRC is not being used for ADCO prepayment model processing.
This is applicable only in ALM and HM applications.

Terms Tab

Use the Terms tab to construct your yield curve's term structure. You may specify as many yield curve terms as you wish
ranging from 1 day to 100 years.

Attributes Terms Histarical Rates Paramelars Hybrid Term Structure
[~ Terms | B~
0O Term Multiplier

o s

o 9

=] E

Note, when constructing a volatility curve, there are two term types available, e.g. Contract Term and Expiration Term. You
must add the relevant terms for each of these dimensions. Select the Apply button after defining terms for each
dimension to save the assumptions before proceeding.

Adding New Term Points

Click the Add control to add new term points. After clicking the Add control, select a Term value and a Multiplier (e.g., 7
days, 2 months, 5 years, etc). You can also add term points using the Data Input Helper.
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Atributes | Terms | Historical Rates | Parameters | Hybria Term Structure
[ Terms | B~
O | Term Multipiisr
o|Cs
0w
ojC=

Deleting Existing Term Points

If you wish to delete an existing term, select the term point (or terms) you wish to delete and click the Delete control, and
confirm that you want to delete the term (or terms) you have selected.

Aftributes | Terms Historical Rates | Parameters | Hybrid Term Structure.

A Warning [5016] -- Webpage Dialog
2 Terms - 0o |

| Term Multiplier

1| [Days |+
7| [Days ™ Allthe selected rows will be deleted. Are you sure you want to continue?
(] 1/ | | Months |

Historical Rates Tab

Use the Historical Rates tab to enter, modify, or view interest rate data. Data should be entered as simple percentages
(e.g., 5.125, 4.875, etc). If you are entering historical rates for a volatility curve, you will have to enter volatilities for the
combination of contract term and expiration term. Select the desired expiration term from the drop list to complete the
volatility matrix. Effective dates should be entered separately for each expiration term in the list.

Mibutes | Terms | Historcal Rates | Parameters | Hrbri Torm Stnctuis
« mates | B~ ~le-||
LastMonh =
Effective Crte Aange = =
FromDatesmam4 %] ToDele 302010 =
Contract Term
[ | Emective bate 24Momihs 30 Mortths Rate Oata Source:
O siazoi4 = 10000000 10.000000 u
T

By default, the Historical Rates tab will display interest rate data for the past month (i.e., for the 30 days leading up to the
current date). Click the Effective Date Range drop-down list box to expand your view to the last 3 months, 6 months, one
year, 3 years, 6 years or all rate data.

Note: Volatility curves are only applicable to FTP Rate lock option cost calculations.
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Attributes Terms Historical Rates. Parameters  Hybrd Term Structurs

A Rotes

Last Manih -
Effective Date Range —
Fram Date 11472016 |"®] ToDaa02i7/2015 | 78]
Estpiration Term: IManths -
Contract Term
] | Effective Date 1 Mlonths 2 Uonths

Rate Data Source
ozzzns  E| 16.000000

20.000000 ul

If you are entering historical rates for a volatility curve, you will have to enter volatilities for the contract term. Select the

desired expiration term from the droplist to complete the volatility matrix. Effective dates should be entered for each
expiration term.

The Rate Data Source is a parameter that depicts from where the rates have been taken from, either they are entered
through the Ul or loaded through the data loader or generated using the Generate Rates of Hybrid IRC.

Generate Graph
Generate Graph option allows you to generate the graph for selected Historical rates.
To generate a graph, follow the steps given below:
1. Select the Effective Date Range for which you want to generate the graph.
The From Date and To Date fields will be automatically updated after selecting the Effective Date Range.

2. Select the Effective Date using corresponding calendar options.

Attributes Terma Historical Rates Parameters  Hybrid Tem Structurs
4 Rates | @~ e |
Fram Date /152015 T8 ToDate 4152015 3
cantraci Term
O Effective Date 12 Montha 24 Montha 36 Mantha Rete Dote Source
O |aeams = u
O | |[zazms El u
O | jansoos ] ul
Apply
3. Enter the term points in respective fields and click Apply button.
4. Select the Terms using the corresponding check-boxes.
AIrloutes Tems Historical Rates Parameters Hybrig Term Sruciure
» Rates | B-8 MO | @] |
Effectve Date Range
FromDale 1152015 |8 ToDateanns201s | [
Contract Term
5] Effective Date 12 Mionths 24 Months 36 Months Rate Data Source
2N A 5000000 15.000000] 10.010000 ul
::-] 2.000000 4.000000 E.040000 uw

3]

1] 7.000000 5000000 11.000000

5. Click on Generate Graph icon.

196 Funds Transfer Pricing User Guide




Interest Rates Detail Screen
Chapter 10—OFSAA Rate Management

6. The graph will be generated. Here, you can view the graph for Interest Rate vs Effective Date or Interest Rate vs Term

Point.

-
{2 Interest Rate Graph —M@_lﬂlﬂu

# Interest Rate Graph

Gra.ptt

| Interest Rate vs Effective Date V|

Interest Rate ws Effective Datc

16

Interest Rate

a2 —+—

>
az/ a4/ 2ms

B83/94/2015
Effective Date

B84/15/2015
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Excel Import/Export

To aid in data entry, use the excel import/export functionality to add or edit rate data to historical rates. On the rates tool
bar, click the excel icon. Click the 'export' toggle box to export data for the chosen selected effective date range. Within
the same block, choose to export to excel. Doing so will launch the excel application and output the data grid, including

headers.

B~ | 8 -[5 epen |

B Years

You can add rows to the grid in the same format. After all data is input (or existing data is edited), copy the range of the
grid you want to append, and go back to the rates screen. In the same block, click the 'import' toggle box, and directly
below click the import from clipboard icon. The data copied from excel will appear in the rate history grid.
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(Ears

1. If appending data that preexisted for the same effective date, the import it will overwrite existing data.

2. Insome cases, there are fields that will be output to the grid that are not editable, such as bucket start and end dates
(when defining forecast assumptions). Be sure to only add or edit data in the columns that would be editable in the Ul
itself.

Deletion of Historical Rates

You can delete historical rates entered by selecting one or more rows and then clicking the delete control.
Data Input Helper

You may want to utilize the Data Input Helper to copy from a row where you have already defined the interest rate
definition or apply a fixed value down the page. The following optional steps describe how to use this feature.

1. Select the checkbox next to the rows that you want to work with or use the “Select ALL” option by selecting the
checkbox on the header row.

2. Select the Data Input Helper icon.

Ok

3. From the Data Input Helper — popup screen, select Method — “Grow by Amount” or some other appropriate method.
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I | = Data Input Helper

Methad

b Available Columns

12 Days
24 Months
| 36 Months

|

Grow By Amount

Grow By Percentage

Adust Current Values By amount
Adust Current Values By Percentags
Interpolate

Keep Current Values

Increment By Days

Increment By Months

Increment By Years

Calendar Months

Calzndar Quarters

Calendar Half Yezars

Calendar Years

TN

]

4. Select the term points from the left side (Available Columns) of the shuttle box.

.

# Nata Imput Helper

Netod

Juwaikable ol

12 Daye
24 N anths
%2 Noanlles

Grow By Amount by

Add Swlrcled Coluimnpe

Add Al

Romawe

Frnures Al

Appy

Based on selected Method, the list of Available Columns will vary. If Method is selected as "Increment By Months",
"Increment By Days", or "Increment By Years", then only Effective Date option will be displayed in Available Columns

list.

200

Funds Transfer Pricing User Guide



Interest Rates Detail Screen

Chapter 10—OFSAA Rate Management

" = Dastalnput Helper - Interet Explorer [P

| = Data Inpul Helper

Method

Awailable Columne

Increment By hlonths ~

Sglactad Columne

Effective Date

Remove
Remave Al

E [HEJ

After clicking on Apply button, you can modify the Start date and enter the Incremental Value.

# Data Input Helper

Method

Available Columns

increment By Months

Add Selected Columns

W

Selected Column
Effective Date

S

Effective Date
Add All

R&mave

Ramowe Al i
Aoy ]

Start Value Incremental Value

244215 E| 10

] Apaiy ] Cancel J

5. Select APPLY.

Rate Lookup Behavior Between Term Points

The OFSAA cash flow engine is common to OFSAA Funds Transfer Pricing, OFSAA Pricing Management (Transfer Pricing

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

Rate Lookup Behavior Beyond Term Points

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

Rate Lookup Behavior Between Effective Dates

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

Parameters Tab

Fixed income instruments are used for forecasting and simulating the Cash Flows. The Cash Flow Engine needs interest
rate models to simulate the evolution of interest rates. The Cash Flow Engine uses these models as part of the stochastic
engine. You can enter the parameters for these models in several ways:

® System-generated calculations via Parameter Estimation
Direct input into the Ul
Excel Import

Ul entry via Data Input Helper methods

® & 6 &

Data Loader

Following interest rate models are available:

® Extended Vasicek
® HoandLee

® Merton

® Vasicek

Parameter Estimation

This section explains the procedure to calculate estimated parameters.
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Conditions for Parameter Estimation

If the following conditions are met, you can calculate parameters for any Term Structure Model for a given Effective Date,
based on your relative lookback term and a sufficient number of observations (available historical rates) for the IRC. If you
rerun with a different lookback term, it will overwrite the existing parameters for the selected Term Structure Model on
that IRC's Effective Date.

Conditions:
® Term point:Underlying historical rates must be available for a 30-Day or 1-Month term point.

® Minimum number of historical rates: A total of at least 10 historical rates ("observations") are required, on
appropriate lookback dates.

® Lookback dates:Historical rates must be available on dates looking back from the Parameter's Effective Date (the End
Date), in roughly 30-day intervals moving backwards from End Date to Start Date, for a minimum of 10 intervals.

For example: If the first rate's Effective Date is 1 Jan. 2013, then the second rate's date should be 2 Dec. 2012 (1 Jan. 2013
¢ 30 days = 2 Dec. 2012), and so on. If a rate is not found for the required date, the engine looks for a rate within the neigh-
borhood of 5 days up or down (therefore a total range of 10 days), searching iteratively starting with Date -1, then Date +1,
through Date +5, then Date -5. The next rate lookup would be 60 days prior to the End Date, and so on.

The minimum relative term for all lookbacks must be at least 300 Days (i.e., to accommodate a minimum of ten 30-day
intervals). Using the abpve logic, if a rate is not found for the lookup date (or date within the neighboring range), an error
will be logged in FSI_PROCESS_ERRORS with ID_Number there identifying the Interest Rate Code, then the parameter esti-
mation engine will exit.

Procedure

Intercat Rate Code 22

Master Malntenance > Rate Nanagement » Interes! Rates
7 Inlerest Rate Code Detaliz

ntersat Rate Coda ©
{Hinl: 1 - BEBBEEG;
Hame IRCEI56

Deecripfion

Voiatiy Curve
Rimk Fres

DiSpiay Tor Al Cumrencies

O
O
O

Mriutes | Terns | Historical Retes | Parameters | Hybnd Term Structure

Referenes Curency Structure Trpe Stmard

4 Parametcrs | B Bl B

LastMonth ™/
FromData 11082015 | 78] ToOets 1208206 | TE| TemmSiuctursModel

Term Structura Modsi

EFfective Date Range

Rata Dats Sourca

v o]

[ Effective Date
O [1zneems  [F]

Mean Ravarsion Spead Long Run Rate Valatility
2.000000 0.000000 0.0

1. If you wish to edit or recalculate existing Parameters, you can enter the Effective Date Range filter.
Following Standard toolbar buttons are available here:
m  Add
B Delete
m  Data Input Helper
[

Refresh
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m  Excel Export/Import

Initially, default parameters for the Extended Vasicek Model will be displayed for one Effective Date (the system date
on which the Interest Rate Code was created). You can edit these parameters. You can also add new parameters using
the Add button. Use the Refresh button to return to existing Parameters.

Note: Steps 3 and 4 are applicable only if you are Adding or Editing Parameters.

If you are adding or editing parameters, you can use the Data Input Helper or Excel Import/Export. For more details,
refer “Excel Import/Export,” on page 220 and “Data Input Helper,” on page 199.

Enter the Effective Date. Here, Effective Date cannot be greater than Current System Date.

Select the Model from Term Structure Model drop-down list. Effective Date + Term Structure Model combination
must be unique within this IRC.

The following term structure models are utilized in stochastic modeling of interest rates in OFSAA Transfer Pricing and
OFSAA Asset Liability Management:

m  Extended Vasicek
®  HoandLee

m  Merton

m  Vasicek

The parameters needed by the models are as follows:

Model Parameter 1 Parameter 2 Parameter 3
Extended Vasicek Volatility Mean Reversion Speed

Ho and Lee Volatility

Merton Volatility

Vasicek Volatility Mean Reversion Speed Long Run Rate

Values for Long Run Rate and Volatility are assumed to be percentages.

For example, a long run rate of 5% is displayed as 5.000. To maintain the integrity of your data, Rate Management

restricts the input values it accepts.

Note the valid range and default setting for each parameter.

Parameter Valid Range Default Value
Volatility 0% to 500% 0.01

Mean reversion speed 0.00 to 500 0.0

Long run rate 0.00% to 500% 0.0

6. Rate Data Source will indicate if you have directly entered Parameters through the Ul. It will also allow you to
Calculate the Parameters to display system-generated values.

7. When you select Calculate option, the following Term Structures Parameter Estimation window is displayed:

If you are directly entering the Parameters, then enter values appropriate to the Model, as noted above, then click

Apply else click Calculate.
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| % Term Structure Parameter Estimation |

Interesl Rate Model Exlended Vasicek
End Diata /0872018
Term Multipher
Relative Term
Days W
Starl Date

HNumber of Observations

| Calculate Numbear of Observatons |

| estimate | | Cancel |

8. End Date will be auto-populated with Effective Date. Enter the Relative Term with Multiplier to define the rate
lookback period. The Term/Multiplier value should be at least 300 Days.

9. Start Date is automatically updated after entering Relative Term.

F}@-h;ﬁuEﬁ- P

’-Q Term Structure Parameter Estimation ]
Interest Rata Model Extended Vasicek
End Dale D1/06R201E
Term Wultizhar
Relative Term
300 Days

Start Date 0312205
Mumber of Obsarvations 10

Calculate Number of Observations |

| Estimate | I Cancel |

10. Click Calculate Number of Observations to confirm number of rates found for appropriate dates within the Relative
Term. If there are at least 10 observations, the Estimate button will become active. For more information, refer to
Conditions for Parameter Estimation section.

11. Click Estimate to Calculate the Parameters and store them in the historical parameters table
(FSI_IRC_TS_PARAM_HIST). You will then see a confirmation box. Click Ok. The calculation will complete and you will
be directed back to the Parameters screen.
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12. Similar to the validation used for direct input from the Ul, if any of the calculated parameters are outside of the valid
range, the engine will write an error message.

You can delete parameters by selecting one or more rows and then clicking Delete. For details on term structure models
and stochastic processing, refer to Oracle Financial Services Funds Transfer Pricing User Guide, Oracle Financial Services
Asset Liability Management (OFSALM) User Guide, and Oracle Financial Services Analytical Applications Cash Flow Engine
Reference Guide.

Hybrid Term Structure Tab

Hybrid term structures will allow you to specify three types of hybrid yield curves:
® Spread

©® Moving Average

Altributes | Terms Hislorical Ratea Parameters | Hybrid Term Structurs
# Interest fates
Hybrid Curve Type =
Sprend s
Hoving Average
Avallable Interesi Rate Codes Selected Interest Rate Codes

27345 : New Craph Add

Note: The Parameters and Hybrid Term Structure tabs will be disabled, if Volatility Curve is checked.

Hybrid yield curves are built up from either one or more standard yield curves. When you add, modify, or delete any
historical rate data from a standard yield curve, the data associated with any related hybrid yield curve should also be
updated (see Generate Historical Rates below). Once defined, Hybrid Yield Curves are used like any other interest rate
curve in the system. You can reference these curves within OFSAA application business rules that allow selection of an
Interest Rate Code.

Spread

A Spread hybrid yield curve is defined as the difference between two standard yield curves. The “spread” type of hybrid
yield curve may be useful in establishing liquidity risk or basis risk yield curves.

Moving Average

Moving average hybrid yield curves represent moving average data of a single underlying standard yield curve. These
curves are typically used in Funds Transfer Pricing.

Merge

Merge hybrid yield curves represent a blending of two or more underlying yield curves. In constructing a “merge” type of
hybrid yield curve, you specify the percentage weighting applicable to each of the underlying standard hybrid yield curves.
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Defining a Hybrid Curve

To define a hybrid curve select the Source Type: Hybrid, in the Hybrid Term Structure tab, select the Hybrid Curve Type
(Spread, Moving Avg., or Merge), and select the Interest Rate Code(s) for the hybrid type. Click “Apply.”

1I'?lllerez| Rate Code Delails |
Interest Raie Code *

int: 1 - 0000000} Seers
Hame Hybrid Curve:
Dsecription
Volatiity Curve O
Risk Free O
Diaplay for &l Curaneise O
Reference Currency Aust M Structurc Type Hybrd

Afrioutes | Terms | Historical Rates | Parameters | Hybrid Term Struchire

# Inferest Rates |

Availubic Inferest Rate Codes Selected Interest Rt Codes
7845 - Haws Graph Ada
Ramove 2
Apply

Generate Historical Rates

Once a hybrid curve is defined, you can generate historical rates as far back as the rate source curves allow. The Generate
Frequency determines the frequency of the historical rates populated with the Generate function. If you choose the
generate frequency of monthly, it will generate month end values only. If you choose daily, it will generate the maximum
number of historical values.

To generate the rates, select the interpolation method (Linear, Cubic or Quartic), select the Generate Frequency (Daily,
Weekly, Bi-Weekly, or Monthly) and enter the specific date range (From Date / To Date), Click the “Generate” button. The
rates will be populated and you will be directed to the Historical Rates tab to view the results.

interpolation Linear interpolation  |W Generate Frequency Monthly A4

From Date E To Date EI

| Apply Senerate

If Hybrid Curve Type selected as Moving Average, then you can select the Moving Average Term in Days, Months, or Years.
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Afributes | Terms | Historical Rates  Paramsters | Hybrd Term Struciure
& Interest Ratea
Py,
Avallzbie Interest Rale Codes Salecied Interegt Rste Codes
Acd ETEAS : Hew Graph
Apply
Hybrid Term Structurs Weights | B2 |
O Selected Term Stractures Fram Date To bate
12 Months. 24 Montha 3 Months
O BN /AFI0E v s e
Moving Aversge Term Morths
tarpolafion Linaar Infarpokation W/ Generate Fraquenty ¥ Vonthly %
From Date = To Dtz =

Automate (Schedule) the Generate Rates Action in Hybrid IRCs

The generation of the Hybrid IRC rates which is currently available within the Rate Management user interface > Hybrid
IRC, as a manual process, can additionally be scheduled to run through an ICC Batch process or through a Simplified Batch
process.

When running Generate Rates through the user interface, there are 3 parameters provided by the user.

® Interest Rate Code: For example, the user is in edit mode for a particular Hybrid IRC when they execute the Generate
Rates option, so the IRC is implied.

® FROM DATE: this is the start date of the generate rates process

® TO DATE: this is the date to which hybrid rates will be computed

When generating Hybrid Rates through a batch (ICC or Simplified), specify 'ALL" in the Parameter list to generate rates for
all Hybrid IRCs. On the other hand, a list of IRCs can be specified by means comma separated values within quotes.

'IRC_Codel, IRC_Code2, IRC_Code3' and so on

Note: If you want to use all IRCs, then use 'ALL' in the Parameter list.

Additionally, the "TO DATE" is determined based on the Effective Date specified for the Batch and the "FROM DATE" for
each IRC is determined by referring to the last (maximum) effective date in the current historical rates table +1 day.

There is one exception to the calculated "FROM DATE". In cases where a new Hybrid IRC is generating rates for the first
time, then the minimum Effective Date from the Parent IRC is used as the "FROM DATE".

Note: Hybrid Rates generated by the Generate Rates procedure are written to the FSI_IRC_RATE_HIST table.
Outputs from the procedure can be verified within the Interest Rates Ul or by querying this table directly.
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The following topics are covered in this section:
® Dependent Tables

® Prerequisites to running - Hybrid IRC batches
® Batch Creation and Running Batches
()

Viewing Log Messages

Dependent Tables

FSI_IRCS: Holds header information of all Interest Rate Codes.

FSI_IRC_HYBRID_STRUCT_WEIGHT: Holds the Hybrid IRCs' - interest rate term, interest rate term mult and rate
weightage. It is the child Table of FSI_IRCS.

FSI_IRC_RATE_HIST: This Output table holds calculated rates for the Hybrid IRCs, as well as all historical rates for
non-hybrid IRCs input through the Interest Rates Ul or loaded directly using the interest rates data loader program.

FSI_MESSAGE_LOG: Holds error log information.

DATE_TASK_MASTER: Located in the Config Schema, this table should have a seeded date for IRC_HYBRID_SCHEDULER
DT.

DATE_TASK_STEP_PRECEDENCE : Similar to DATE_TASK_MASTER, this table should also have an entry for
IRC_HYBRID_SCHEDULER DT

Prerequisites to Running Hybrid IRC Batches

® The Function FN_FSI_IRC_HYBRID_SCHEDULER should be in “compiled” status in the ATOMIC schema. Sometimes,
the functions created in Database can be in invalid state due to some issues (by the installer), so you can use compile
option in DB to get them in valid state.

® Users can create the ICC batch using the "IRC_HYBRID_SCHEDULER" rule name, which is seeded with the installation.

® Hybrid IRC rates are calculated based on their underlying standard IRC rates, which are also stored in the
FSI_IRC_RATE_HIST table. Historical Rates should already exist for all parent and dependent IRCs for the relevant
effective date range.

Note: Seeded data related to Batch information should be present in the DATE_TASK_MASTER and
DATE_TASK_STEP_PRECEDENCE tables in the Config schema.

Batch Creation

As mentioned earlier, there are two methods for creating and running batch processes, ICC Batch and Simplified Batch.
The following section describes how to setup and run Hybrid Rate Generation using both approaches.
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Running Hybrid Rate Generation using ICC Batch

1. Navigate to: Common Object Maintenance> Operations > Batch Maintenance > Create Batch
- Component = “Transform Data”
- Rule Name = “IRC_HYBRID_SCHEDULER”

- Parameter List = 'IRC_Code'

Note: If you want to use all IRCs, then use 'ALL' in the Parameter list.

Baich Maintenance

» Search 7=

Batch ID Like ALMINFO_| Batch Description Like MewBatch1

Module [ v Last Modification Date Between = And e
» Batch Name | mE®WE | = 1141
| Baten D & Balch Description | Batch Editnon Ecit |
[/ ALMINFO_BATCH1 NewBatch1 E

» Task Details | | = 1-141
I:” TaskID & Task Description Metadala Value Component ID ‘ Precedence |
[ Task1 null IRC_HYBRID_SCHEDULER TRANSFORM DATA

Save the batch.
Navigate to: Applications> Common Object Maintenance> Operations> Batch Execution.
Search for and Select the Batch created under Batch Maintenance.

Input the “Information Date” for the batch.

o v & W N

Select “Execute Batch”

To schedule a future Hybrid Rate Generation Batch Process, or to schedule Hybrid Rate Generation Batch Process on a
recurring basis, do the following:

1. Navigate to Applications> Common Object Maintenance> Operations> Batch Scheduler.

2. Search for and select the Batch to schedule.

3. Select New Schedule or Existing Schedule:

Note: An Existing Schedule can be selected only if there are existing scheduled batches to view.

4. If New Schedule is selected, the New Schedule grid appears. Enter the Scheduled task name.
_To run the Hybrid Rate Generation process once, select once. Go to Step 6.
_ To schedule the Hybrid Rate Generation on a recurring basis, select Daily, Weekly, Monthly or Adhoc.
5. Inthe Schedule Task grid, in the Date field, enter the start date and end date.
6. Inthe Run Time field, input the time for the next validation to be run.
7. Click Save to set the schedule as specified or Cancel to drop your changes.

Any error messages or warnings generated during the Hybrid Rate Generation process are displayed in the View Log.
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Running Hybrid Rate Generation using Simplified Batch

To run Hybrid Rate Generation using Simplified Batch, use the following steps:

1.

E

® N o »

Under Financial Service Applications, click Applications> Common Object Maintenance> Operations> Simplified
Batch> Add.

From the Task Details block, click Select Task. In the Task Selection window, choose Task Type as Transform Data. Then,
click Search. In the Task Selector, Scroll down the left shuttle box (Available tasks) and select IRC_HYBRID_SCHEDULER

(move to right shuttle box), then click Ok.

/2% Rank Seloction - Windows Intrmet Esploror 2100 %
Task Seaic B B
[Fransiom Caia =1
| |
Hamd
Taak Salaciar
Sehed
THams Tk =)
(1 L._’
1
B
[
J «l
E R :J
F
F
F E |; ;I
Cancal
ool mbearet LS

Enter the parameters and click Save.

In the Simplified Batch summary page, search for and select your Hybrid Rate Generation batch, then click the Run
icon.

Click YES to confirm you want to continue, enter a date (this will be your “TO DATE”) and click Ok to continue.

You will receive a message that the batch has been successfully launched.

Click Ok. When the batch is complete, optionally navigate to Operations > View Log to view the processing log.

Any error messages or warnings are accessible from the View Log screen.

Note: Simplified Batch does not yet provide access to logs for Transform Data tasks.
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Viewing Log Messages

Any error messages or warnings generated during the Rate Generation Batch are displayed in the Log Information window.
To access this window:

1. Click Operations > View Log.

2. Enter search criteria: Data Transformation and related Batch ID.

3. Select the Task ID hyperlink to view the log information.

Users can additionally query the FSI_MESSAGE_LOG table directly to view the error log details.

Data Loader

The Data Loader Icon executes a function to import historical interest rates and parameters for all defined IRCs. For more

information on setting up the automated process, see Oracle Financial Services Analytical Applications Data Model
Utilities User Guide.

To execute a data load, click the Data Loader icon. A warning message will appear Update all available interest rates and
parameters?

Note: Upon clicking the data loader icon, the loader will execute all interest rates and parameters.

s

= Search

Cocle
Currency

Curve Type

% Interest Rateg

Interest Rates

Marme

R&te Format

Glo v

1-20(97 Jurmp to pege

[

[T Code & | Name Rate Formst Compound Basizs | Accrusl Basiz | Currency | Curve Type Crestion Dete Created By Last Modification Dste | Last Modified By

11 IR Cane Zero Coupon Yield  Annusl Actualisctial - US Dolar  Imterest Rate Curve SM192014 10031:34 JILMA 282014 11.38:14 L,

D 2 ire2 Zero Coupon Yield  Annusl Actualitetial - Dollar Irterest Rate Curve 826872014 0B:51:37 JILMA 852852013 06:57:50 JILRER,

[ 55 Tty Tero Coupon Wiekd  Annusl Actualisctual  Dollar Imterest Rate Curve &5262014 081644 ALMHMSOUSER

|:| i e Zero Coupon Yield  Snnusl Actugiiactial Dollar Interest Bate Curve  Sr2672014 074548 ALMHMSOUZER S/28/2014 074855 ALWHMWS0UZER

1 13 PAR_TSY_1YR Zeto Coupan Yisd  Annusl Actusiictal US Dolar  Intersst Rate Curve 11772012 17:35:57  JOBUSER2S T17R01217.38:02 JOBUSER2E
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Currency

Upon initially navigating to Common Object Maintenance > Rate Management > Currency, a summary screen displays a
comprehensive list of more than 170 seeded ISO currency codes.

# Search
Currency Code

Status

= Currencies

Code &

ALL
ANMD

EUR
GBR
RUR

I
¥
¥
F
O
O awe
E
E
.
.

usD

Currency Name

Albanian Lek
Armenia Dram
Australian Dellar
hello

Euro (European ENMU
Pound Stering
Russian Ruble

US Doliar

Currencies

Currency Name

Reporting Currency

Reference Interest Rate Code

RC21 Test

1. ING Yield Curve
GBP Libor

1 ¥R Treasury Index

- -

-

Reporting Currency

B
]

ol e e
wlw | w | m |

1-818

Status
Inactive
Active

Active

Search Container

A Search container is provided in which you may search for currencies by Name, by Currency (by I1SO currency code), by

status or by reporting currency.

Search Control

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

Reset Control

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

Currencies Container

The Currencies container presents a grid containing all of the currencies that meet your search criteria. The Currencies
summary grid offers several controls that allow you to perform different functions when a currency is selected.

To select a currency, click on a check box in the first column of the grid. More than one currency can be selected at a time

but this will cause some of the controls to become disabled. Clicking on a checkbox a second time de-selects the currency.

You may select or deselect all of the currencies in the summary grid by clicking on the check box in the upper left hand

corner of the summary grid directly to the left of the Code column header.

Add

Clicking on the Add control begins the process of adding a new currency. The Add control is disabled if any rows in the grid
have been selected.
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Edit

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

Note: You can control the number of rows to display on screen by selecting the "Pagination Options" icon
from the action bar.

Delete

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

Check Dependencies

Select a currency and then click the Check Dependencies control to generate a report on all rules that utilize your selected
currency.

The Check Dependencies control is only enabled when a single currency has been selected.
Currencies Summary Grid

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

® Code

©® Currency Name

® Reference Interest Rate Code
©® Reporting Currency

® Status

Code

For seeded currencies, these are ISO Currency Codes. For user-defined currencies, these may be any pure character string
(no numbers) up to a length of 3 characters.

Currency Name

For seeded currencies, these are ISO Currency Codes. For user-defined currencies, these may be any string up to a length
of 40 characters.

Reference Interest Rate Code

Reference Interest Rate Code is the Interest Rate Code with which a currency is associated for forecasting purposes. You
may define multiple yield curves each of which has the same Reference Currency, but a currency may only have one
Reference Interest Rate Code.

Reporting Currency

A reporting currency is an active currency to which balances in other currencies may be consolidated in order to facilitate
reporting. Balances in reporting currencies may be, in turn, consolidated to the functional currency. For example, an
American multinational bank might consolidate its holdings in Asian currencies to the Japanese yen (reporting currency)
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and its balances in European currencies to the Euro (reporting currency) after which it might consolidate these reporting
currencies to the U.S. dollar (functional currency).

Status

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

® Define that currency as a Reference Currency for a yield curve (see Reference Currency above under the section
entitled Interest Rates Detail Screen)

® Enter exchange rate data for a currency (see the section below entitled Currency Rates)

® Define Forecast Rates for that currency within OFSAA Asset Liability Management (see Forecast Rates in the Oracle
Financial Services Asset Liability Management (OFSALM) User Guide)

Editing Currencies

To edit a currency, select a currency and then click on the Edit control. You may not modify any currency Code value. You
may, however, modify Currency Name, the Reference Interest Rate Code, the Reporting Currency value (limited to Yes or
No), or the currency's Status (limited to Active or Inactive).

You may not inactivate any currency that is:
® Defined as the Reference Currency for any yield curve
® Associated with any exchange rate data

® Utilized within any Forecast Rates rule within OFSAA Asset/Liability Management
Once you have completed your edits, click Save.

Adding Currencies

The first row in the Currencies container is an empty row that is ready for you to edit as a new currency. You may select
this empty row, click on the Edit control, and generate a new currency. You may also generate a new currency by clicking
on the Add control. This will generate another empty row at the top of the Currencies container that is ready for you to
edit.

Deleting Currencies

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

Upon navigating to Common Object Maintenance > Rate Management > Currency Rates, the Currency Rates screen is
displayed. Within this screen, you may manage historical exchange rates between currencies.

€

Currency Rates

# Currency Selection

Frem Currency’ US Dollar W Te Currency A
Rate Type Floating Rate v Effective Date Rangs Last Menth -
From Dale 12.Feb2012 | TE] To Date 12Mar.2013 | TE

For ALM, TP and PFT, From Currency is to be defaulted to the Initial Currency selection from the Assumption Management
Defaults in the active Application Preferences Ul. You may select another From Currency. The From Currency drop-down
list displays all Active currencies.

Preparing to Work with Exchange Rate Data

In order to begin the process of viewing, entering, modifying, or deleting exchange rate data, you must supply a “To
Currency” value. As with the From Currency, the To Currency drop-down list box displays only Active currencies.

Currency Rates As of Date: 25/06/2014 &

= Guirency Selection
From Currency* [US Dallar v To Currency * [Albanian Lek |
Rate Type* ‘ Floating Rate v‘ Effective Date Range ‘ Last Month v‘
From Dale 18062015 | 7E| To Date 18072015 | 7]
# Floating Currency Rates Exchange Rate per 1 unit of Albanian Lek \ A @ L‘Slf’_:':_; | -5 1-111

1 Effective Date Albanian Lek Sfatus Data Source Code

B =

O 13072015 4 000000000 Valid ul

After having selected a To Currency value, select a value for Rate Type: Floating Rate or Fixed Rate (the default selection is
Floating Rate). Once you have selected a To Currency value, a second container is displayed: Floating Currency Rates (if you
have chosen a Rate Type of Floating Rate) or Fixed Currency Rates (if you have chosen a Rate Type of Fixed Rate).

Floating Rates

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

Fixed Rates

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

Once you have specified a value for To Currency, the Floating Currency Rates container appears. If you wish to define a
Fixed Rate relationship, select the “Fixed Rate” Rate Type and the Floating Currency Rates container will be replaced by
the Fixed Currency Rates container.

Both Currency Rates containers initially display a single blank row followed by the most recent month's exchange rate data
(if any such exchange rate data already exists). To enter a single new exchange rate data point, enter your data into the
blank row and click Save.

Currency Rates As of Date: 25/06/2014 &

2 Curency Selection

From Currency® [US Dallar v To Currency * [Albanian Lek |

Rate Type* [ Floating Rate V] Effective Date Range [Last Month v

From Dale 18062015 | 78| To Date 18072015 | [H

# Floating Currency Rates Exchange Rate per 1 unit of Albanian Lek \ A @ n_‘g[f_, | & -5 1-111
(] Effective Date Albanian Lek Status Data Source Code
O 13/07/2015 4 000000000 Valid ul

Save Gancel

Effective Date
Directly enter a date or select the calendar control to choose an effective date for your new exchange rate data point.

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

Status

Status is a read-only display which is updated after the Currency Rates Validation has been run.

Data Source Code

The Data Source Code is displayed read only and indicates whether the rates were input through the Ul or via the data
loader.

Currency Exchange Rate

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

From Currency

To Currency

Approximate Rate

USD — US Dollar GBP—Pound Sterling 1.50
USD — US Dollar EUR - Euro 1.36
USD — US Dollar JPY — Japanese Yen 0.01105
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Adding Multiple Exchange Rates

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

Editing Exchange Rate Data

Clicking on the check box on the left hand side of any row of data enables the Edit. After clicking Edit, the row becomes
active and you may edit Effective Date and/or the Exchange Rate after which you may Save your changes.

Viewing Exchange Rate Data

By default, both the Floating Currency Rates container and the Fixed Currency Rates container display the most recent
month of historical exchange rate data. You can control the amount of data displayed by selecting a different value from
the Effective Date Range drop-down list box in the Currency Selection container.

Currency Rates As of Date: 250672014 &
# Currency Selection
From Currency™ |US Dollar v| To Currency * Albanian Lek W
Rate Type™ |Floaling Rafe v| Effective Date Range
Last 3 Months
From Date 16062015 | TE] To Date Last § Months
Last Year
Last 3 Years
% Floating Currency Rates Exchange Rate per 1 unit of Albanian Lek [N ENER ::stﬁ\’eals
| Effective Date Albanian Lek Status Diala Source Code
] Fiid
Il 13/0712015 4.000000000 Valid Ul

You may also choose to view a specific range of effective dates by modifying the From Date, the To Date, or both dates
within the Currency Rates container.

2 Calendar - Internet Explorer Eliﬂw
Bl [1une v B0V

Comman Object Maintenance > Rate Managemery

Sun  Mon Tue Wed Thu Fri  Sat As of Date: 25/06/2014 &
i 2 3 4 5 6
7 ] 9 10 | 11 | 12 [ 12 -
~ Currency Selection
14 | 15 | 16 | 17 | 18 | 19 | 20 =
From Currency* | US Dollg 21 22 23 24 25 26 27 To Cumrency * |Albaﬂian Lek Vl
28 | 20 | 30 | )
Rate Type* Effective Dale Range | Last Month V|
From Date To Dale 16/072015 ﬂ
# Floating Currency Rates Eper T Ui of ATamiEn | A @ (BE | BT 1-1i1
I} Effective Date Albanian Lek Status Data Source Code
0 ]
O 13m72015 4.000000000 Valid ul
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Deleting Exchange Rate Data

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

Common Object Mainfenance > Rafe Management > Currency Rafes

Currency Rates

As of Date:  25/06/2014 &

= Currency Selection

From Currency® [US Dallar V|
Rate Typa* [ Floating Rate |
From Date

16062015 | 7]

>

Data Loader

Allthe selected rows will be deleted. Are you sure you want to continue?

To Currency * \Albaman Lek v\

Effective Date Range [Last Month W]

To Date 16072015 T

PR B-%
Data Source Code

1-1M1

—F

ul

The Data Loader Icon executes a function to import historical Currency rates for all defined Currencies. For more
information on setting up the automated process, see Oracle Financial Services Analytical Applications Data Model

Utilities User Guide.

To execute a data load, click on the Data Loader icon. A warning message will appear Upload all available Currency Rates?

Note: Upon clicking on the data loader icon, the loader will execute all currency rates.

Common Object Maintenance > Rate Management > Currency Rates

Currency Rates

As of Date:  25/06/2014 &)

[}y Currency Selection

From Currency*

Rate Type*

From Date

# Floating Currency Rates
[] Effective Date
N [7]
D 13/07/2015
O 16/07/2015

[Us Daiar |

[Floating Rate v

1emeos | TE

To Currency *

~
Effective Date Range Last & Months v|

To Date 16072015 | 5]

Exchange Rate per 1 unit of Albanian Lek | A m ;W@ | ®-% 1-2i2
Albanian Lek Status Data Source Code
4000000000 Walid ]
20.000000000 Walid ul
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Excel Import/Export

Excel import/export functionality is used for adding/editing historical exchange rates.

Note: To export exchange rates, "Enable visual style buttons and controls in webpages" option in Internet
Explorer should be enabled. Otherwise, it may show error message.

& Curreney Selectian

From Currency*
Rate Type*
From Date

% Floating Currency Rates

Effective Date

O
O =
=

O

Common Object Mainienance » Rafe Managemenf » Cumrency Rates

Currency Rates

[Us Dallar ~]
|Floafing Rate ~
16012015 | TF]

Exchange Rate per 1 unit of Albanian Lek

Albanizan Lek

4.000000000
20.000000000

Save

To Currency *
Effective Date Range

To Date

Cancel

| BET

Status

Valid

Valid

Asof Date:  25/06/2014 &)

[Alpanian Lek ~]
[Last & Months ~|
16072015 | 78]

1-212
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Currency Exchange Rate Validation

Currency Rate Validation — Overview

Features:

Exchange Rate Validation contains the following features:

® Movement of historical exchange rates to the Currency Direct Access table.
® Calculation of inverse exchange rates for reporting currencies.

® Calculation of triangulated exchange rates where possible.
Note: This feature is equivalent to the Rate Validation capability in OFSA 4.5 Rate Manager.

Exchange Rate Validation — Feature Description

The goal of exchange rate validation is to ensure that exchange rates from all active currencies to all reporting currencies
are available for processing in OFSAA applications. Some of these rates may come from the validated direct input, others
are calculated based on relationships with other rates. To support triangulation, all fixed exchange rates are available for
all currencies that make up a conversion that needs to be triangulated. In addition, a direct exchange rate between each
Child currency and each reporting currency is calculated and supplied to support quick access to exchange rates. If a Child
currency is a reporting currency, then exchange rates are calculated for all currencies having an exchange relationship with
the Parent currency.

Currency Rate Validation — Procedure

1. Load currency rates through the Rate Management Ul or by using the Historical Rate Data Loader. Notice the initial
status is “Not Yet Validated".

2. Execute the Currency Rate Validation engine.
Navigate to: Operations > Batch Maintenance > Create Batch
- Component = “Transform Data”
- Rule Name = “Rate_Validation”

- Parameter List (Required) = FROM_DATE and TO_DATE, for example, '20110101', '20110131"

Note: After completion of the validation process, notice the status in the Currency Rates Ul changes to
Valid or in case there is an issue, Invalid.

3. View both input and calculated results in the FSI_EXCHNG_RATE_DIRECT_ACCESS table.

4. All of the OFSAA processing engines read from this table for sourcing historical exchange rates.

Note: Executing Rate Validation is a required step when multi-currency setup is enabled. All of the OFSAA
processing engines require exchange rates to be validated through this process in order to convert results
from base currency to a selected reporting currency. If exchange rate validation is not run or required
exchange rates are not available, the engines will use default exchange rates = 1.
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Validating Exchange Rate Relationships

Users should run the exchange rate validation process after adding or modifying exchange rate data. You can run the
process immediately or schedule one or more to be run in the future.

Each exchange rate is placed in one of the following statuses:

Status Description

Not Yet Validated The exchange rate has been input or loaded but not yet validated.

Only exchange rates in Valid status are available for processing and they are not subject to future validation unless you edit
them.

The rate validation status is displayed in the Rate Management > Currency Rates Ul.

Exchange Rate Validation Criteria

In the rate validation process all exchange rate relationships in the database are examined for compliance with the
following criteria. Error messages and warnings are displayed if one or more criteria are not met. (See Viewing the
Messages section.)

1. Ifacurrency is defined as a Child in a fixed exchange relationship then it must not be in any floating (standard)
exchange rate relationship at the same time. Consequently all floating exchange rates to or from the Child currency
must be defined through the Parent currency. If this criterion is not met then the following message is displayed :
Invalid fixed relationship—Child currency exists in a standard exchange rate within the same time period.

2. A Child currency within a fixed relationship must not be a Child currency in any other fixed relationship during the
same time period. If this criterion is not met then the following message is displayed : Invalid fixed relationship—Child
currency already exists in a fixed relationship for same time period.

3. Adcircular relationship must not exist. In other words, a Child currency cannot link back to its Parent in any other fixed
rate relationship within the same time period. If it does, then the following message is displayed : Invalid fixed
relationship creates circular relationship with other fixed exchange rates.

4. Regarding new floating (standard) exchange rates, From and To currencies must not exist as Child currencies within
any fixed exchange rate relationships. If this criterion is not met then the following message is displayed :
From/To/Both currency(ies) in new exchange rate already exist in a fixed relationship for the same time period.

5. If any exchange rate is equal to 0, then a warning message is displayed. Generally speaking, 0 is a valid value. You can
use it, for example, to designate an exchange rate with a currency of a country that no longer exists.

If two exchange rate relationships fail to meet these criteria then both of them will be labeled Invalid. (Exception: if one of

the relationships is already in Valid status, then the other one will be labeled Invalid.) For example, if a currency is defined

as a Child in a fixed rate relationship and is also defined as being in a floating relationship at the same time, then both fixed

and floating rates for that currency will be labeled Invalid.

If there are both direct and inverse floating exchange rates defined for any two currencies (in other words, one currency is
both a To and a From currency in relation to the other), then both relationships will be marked Valid.
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Running an Exchange Rate Validation

You can run a validation immediately or schedule one or more for later. The validation status is displayed in the Rate
Management > Currency Rates Ul.

Running a Validation Immediately

You can execute exchange rate validation using the "Currency Rates validation" option from the toolbar.

R 5
Cammon Dnject Wainferance > Rafe Management > Cumency Rafes :
Currency Rates o
# Gurrency S2lection
From Currancy? [US Daller v| To Cuneney? [Austraiian Dallar v|
Rete Typs* | Floaling Rale V| Effective Cale Range |Lisl Monh V|
From Date nens | 5 ToDate massnts | ]
% Floating Currency Ratas Excange Rate per 1 unitof Australian Dollar | EERL E?._; | {5 1-212
[] Effectwe Date Australian Dollar Status [ata Source Code
O i ]
O a6 25003000000 Vel ul
0 oenwas TETBIN0000 alid e

To execute exchange rate validation from the Currency Rates user interface, the following two options are available:

® Specify Dates: When you select this option, a Select Dates section will be displayed that allows you to input/verify the
FROM_DATE and TO_DATE parameters and these dates will be passed to the batch for execution.

%&j Currenvy Walidalmm Lale Kargge - Wiebpage Uu!ug‘ w

“ Specify Dates
() validatc For Al Datca

# Select Dates

.

Start Date [ ledh T B [ o
End Date 022272018 o

[ | ——
I Ok Canuzl

s - - ——

® FROM_DATE: This is defaulted to the date of last rate validation.

® TO_DATE: This is defaulted to the current date.

® Validate For All Dates: If you select this option, then it will validate all rates irrespective of dates.
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Note: This option will replace all of the validated exchange rate history and can be a time consuming
process depending on the amount history available to be processed.

You can execute rate validation using a Simplified Batch process or from the ICC Batch Screen, within the OFSAAI
framework. You can also launch it from the Currency Rates Ul (Currency Rates Validation toolbar button).

To run the validation using Simplified Batch, perform the following steps:

1. Click Common Object Maintenance-> Simplified Batch -> Add.

Simplifiad Balch )
4 [ Common Dhject Maintenance ~ =
o8 Data Model Maitenance aficauh B &
} & Dala Management Tools e (R
+ B Unfiad Analytical Mstadata staws
b [ Dimension Managament
fE— @ Simplified Batch | BEE @ - b-010107) Jursp e page

Na Rezuits Found
E¥ Exprossions

b %R Rate Managament
EE! Hoiday Calendar
4 B operations
Baich Maintenance
Tl Baich Executon
18 Balch Menitor
& Baten Canceliation
T8 Balch Scheduler
E Viaw Log
Simplified Batch
EPracass Tuning
b = manage Runs

+ B pata Entry Forme and Querias

2. From the Task Details block, click Select Task. In the Task Selection window, choose Task Type as Transform Data. Then,
click Search. In the Task Selector, Scroll down the left shuttle box (Available tasks) and select Rate_Validation (move to
right shuttle box), then click Ok.

Takk S&léd o

[ 5

«“l

¥

3. Backin the Simplified Batch definition window, enter the optional parameters to specify the From and To dates, using
the format 'YYYYMMDD','YYYYMMDD".
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Note: FROM_DATE and TO_DATE should not be the same value. Set FROM_DATE equal to the last rate
validation date and TO_DATE to the current date. This will ensure that the Effective To Date for the prior
record is set correctly.

Then click Save.

= Simplified Batch - Windews Internet Explores

Simplified Baich

o tipme RTSEG v AEZEs Tyey @ Resanirte O Read Oty

[ L] 101001

In the Simplified Batch summary page, search for and select your batch, then click Run.

Click Yes to confirm you want to continue, enter a date and click Ok to continue. You will receive a message that it has
been successfully launched.

Click Ok. When the batch is complete, optionally navigate to Operations -> View Log to view the processing log.

Any error messages or warnings are displayed in View Log. (See Viewing the Messages)

Note: Simplified Batch does not yet provide access to logs for Transform Data tasks.

To run the validation using the ICC Batch Framework, perform the following steps:

1.
2.
3.

Navigate to Operations -> Batch Maintenance -> Add, and create a new batch.
Search for the above batch, and select it.

In the Task Details block (toolbar), click Add. In the Task Selection window, choose Task Type as Transform Data. Then,
click Search. In the Task Selector, Scroll down the left shuttle box (Available tasks) and select Rate_Validation (move to
right shuttle box), then click Ok.

Back in the Task definition window, select the Rule Name Rate_Validation and enter the optional parameters to
specify the From and To dates, using the format 'YYYYMMDD','YYYYMMDD'.

Note: FROM_DATE and TO_DATE should not be the same value. Set FROM_DATE equal to the last rate
validation date and TO_DATE to the current date. This will ensure that the Effective To Date for the prior
record is set correctly.

Then click Save.
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5. Navigate to Operations -> Batch Execution. Search for and select your batch, enter Information Date, then click

Execute Batch.

6. Click Ok to confirm you want to continue. A message is displayed stating Batch triggered successfully, also displaying

the Batch Run ID.
7. Click Ok.

8. To view rates, query the database table FSI_EXCHNG_RATE_DIRECT_ACCESS after the run is complete.

9. FSI_EXCHNG_RATE_DIRECT_ACCESS: This output table holds the valid currency codes and their exchange rate with
respect to the reporting currency for a period of time say “from date” value to optional “to date” value. When
Exchange Rate Validation runs, if data already exists for the selected date range, the Rate Validation package will
overwrite the existing values. If no dates are given, the Rate Validation package truncates this table and re-loads data
for the entire historical date range. The following describes the structure of the FSI_EXCHNG_RATE_DIRECT_ACCESS

table:
Column Name Nullable Data Type
FROM_CURRENCY_CD Not Null varchar2(15)
TO_CURRENCY_CD Not Null varchar2(15)
EFFECTIVE_FROM_DATE Not Null Date
EFFECTIVE_TO_DATE Not Null Date
EXCHANGE_RATE Not Null Number(15,9)
EXCHANGE_RATE_CONVERT_TYPE_CD Not Null Number(5)
EXCHANGE_RATE_CONV_FORMULA Not Null Number(15)

10. When the batch is complete, optionally navigate to Operations -> View Log to view the processing log.

Any error messages or warnings are displayed in View Log. (SeeViewing the Messages)

Scheduling One or More Validations

4 &b Cammon Obiect Maintenance
+ Data Model Maintenance
b ‘B Data Manapement Tools
» I unffied Anabtical Metadata
» Bl Dimension Management
T Fiters
B4 Expressions
» E'? Rate Management
B Hofiday Calendar
4 Btoperstions
1B Batch Maintenance
[B18atch Execution
T Batch Monitor
Baich Cancellation
% Batch Scheduler
& view Log
Simpified Batch
Procsss Tuning
b |=l Manege Runs
» 8 Dgta Entry Forms and Queries

Batsh Schreduler

» Search
Batch ID Like OF SPFTINFO_

Moduls [

-

= Server Time

Cunent Sanver Time:

» Balch Nama
[ Batn i
[] OFSRFTINFO_Z00_EXEC
[ OFSAFTINFD_200841_EXEC
[] OFSPFTINFD_200683_BD
¥l OrsPFTINFD_200094_EXEG
[ GFSAFTINFG_200023_EXEC
[] OFSPFTINFD_200954_EXEG
[ OFSPFTINFO_201017_EXEG
[] OFSPFTINFO_Z01073_EXEC
[ OFSAFTINFD_201103_BD
[ OFSPFTINFO_201201_8D

» Balch Scheduler
Domain OFSPFTINFO

1ST2MS 135818

Biich Desciigtion Like:

Last Mociificstian Date Estreen T A =

Batch Descrition
il

il

BD_Tesl_{7361875
MN_1997 2531 - eI-300FEQalE_dyn

il

19972831 - er-agregate_si

nul
il

dhaarai_mig_test_1

fahoth

Baih

v 31-40:1 1 ED

DFSPFTINFO_200854_EXEC

To schedule a future validation, or to schedule validations on a recurring basis, do the following:

1. Navigate to Operations -> Batch Scheduler. The Batch Scheduler window appears.

2. Inthe Batch Name block, select the Scheduled Batch ID. An unchecked box means that no validation is scheduled to

run.

3. Select New Schedule or Existing Schedule:

Existing Schedule can be selected only if there are existing schedule batches to view.
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If New Schedule is selected, the New Schedule grid appears. Enter the Scheduled task name.
_ To run the validation once, select once. Go to Step 5.
_ To schedule the validation on a recurring basis, select Daily, Weekly, Monthly or Adhoc.

4. Inthe Schedule Task grid, in the Date field, enter the start date and end date.

5. Inthe Run Time field, input the time for the next validation to be run.

6. Click Save to set the schedule as specified or Cancel to drop your changes.

Any error messages or warnings generated during the validation process are displayed in the View Log.
Viewing the Messages

Any error messages or warnings generated during the exchange rate validation process are displayed in the Log
Information window. To access this window: Click Operations -> View Log.

Click the Task ID. The Log Information window will display.

These exception messages could also be seen in FSI_MESSAGE_LOG table with the help of the batch_id which was used
during execution.
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Economic Indicators Summary Screen

When you first navigate to Common Object Maintenance > Rate Management > Economic Indicators, an empty screen will
be displayed. After you have constructed one or more Economic Indicators, navigating to Common Object Maintenance >
Rate Management > Economic Indicators will display a summary screen showing each of the Economic Indicators that you
have previously built.

Economic Indicators o
% Search 15
Mame Courtry A
# Economic Indicators | x = 1-212 Jump to page
Mame & Country Creation Date Created By Last Modification Dete Last Modified By
Econom Argertina 8Ma2014 07:05: 33 JILRIS,

Search Container

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

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

Reset Control

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

Economic Indicators Container

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

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

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

Add

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

View

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

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

Delete

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

Copy

Selecting a single row out of the grid enables the Copy control. Clicking the Copy control allows you to create a copy of an
existing economic indicator. The Copy control is only enabled when a single economic indicator has been selected.

Check Dependencies

Select an interest rate curve and then click the Check Dependencies control to generate a report on all rules that utilize
your selected economic indicator.

The Check Dependencies control is only enabled when a single economic indicator has been selected.

Data Loader

The Data Loader Icon executes a function to import historical economic indices for all defined Economic Indicators. For
more information on setting up the automated process, see Oracle Financial Services Analytical Applications Data Model
Utilities User Guide.

To execute a data load, click on the Data Loader icon.

A warning message will appear “Upload all available Economic Indicators?" Click Ok, and all historical indices will be
loaded.

Economic Indicators Summary Grid

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

Country

Creation Date

Created By

Last Modification Date

® & & 6 & ©

Last Modified By

Name

Displays the Economic Indicator's short name. Performing a “mouse-over” on a row within the grid displays the Economic
Indicator's detailed description.

Country

Displays the Country to which an Economic Indicator applies.
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Creation Date

Displays the date and time at which an Economic Indicator was created.

Created By

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

Last Modification Date

Displays the date and time at which an Economic Indicator was last modified.

Modified By

Displays the name of the user who last modified an Economic Indicator.
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Economic Indicators Detail Screen

When you Add, Edit, or View an Economic Indicator, the Economic Indicator Detail Screen is displayed. The Economic
Indicator detail screen is comprised of an Economic Indicator Details container, an Economic Indicators — Historical Data
Container, and an Audit Trail container.

The Audit Trail container is a standard footer container for every OFSAA rule type. It displays Created By, Creation Date,
Last Modified By, and Modification Date on the Audit Trail tab. The User Comments tab may be used to add comments to
any rule, subject to a maximum of 4000 characters.

Economic Indicator Details Container

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

Economic Indicators @

# Economic Indicator Details

Name

Description

Freguency Monthly A Value Type Numeric -

Country United States of America |v

Name

The name you give to your Economic Indicator is the means by which you will subsequently refer to your rule within other
OFS Analytical Applications. You may not rename existing Economic Indicators.

Frequency

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

Value Type
Select a Value Type from the Value Type drop-down list box. Available Value Types are Numeric, Percentage, and Amount.
Value Type Value Range
Numeric 0-999999
Percentage -100 to +100
Amount 0-999999

Country

Select a country to which your Economic Indicator applies from the Country drop-down list box. The value set of Countries
is drawn from the seeded Country dimension. OFSAA is seeded with over 70 country values, and you may also add your
own user-defined countries (see Chapter 6: OFSAA Dimension Members).
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Economic Indicators — Historical Data Container

Once you have made your selections in the Economic Indicator Details container, you may save your new rule. To build out
your historical data, you must enter data within the Economic Indicators — Historical Data container.

= Economic Indicators - Historical Data | B~ - |
Effective Date Range |Lastlonth M
Frem Date |08.Fen.2012 | TE] To Date | 11Mar2013 | 75|

[]| start Date End Date Value
O = 0.000000

The Economic Indicators — Historical Data container initially displays a single blank row followed by the most recent
period's data (if data has previously been stored in the database).

Start Date & End Date

Select the calendar control immediately adjacent to the End Date to choose an ending date for your Economic Indicator
data point. The application will automatically populate the Start Date based on your Economic Indicator's frequency. For
example, if your Economic Indicator is an unemployment statistic that has a monthly frequency, select an end date that is
the last day of the month that the unemployment rate describes. In this example, the application will automatically
populate the Start Date with the first day of the month you have chosen.

Value

Enter the value for your Economic Indicator (e.g., the unemployment rate).
Adding Multiple Data Points

Click on the Add control to add additional blank rows into which you may enter additional Economic Indicator data. When
you have finished adding data, click Save.

Editing Economic Indicators — Historical Data

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

Viewing Economic Indicators — Historical Data

By default, the Economic Indicators — Historical Data container displays the most recent month of historical data. You can
control the amount of data displayed by selecting a different value from the Effective Date Range drop-down list box.

% Economic Indicatars - Historical Data | -
Effective Date Range
From Date 11-Feb-2010 3

0 Start Date End
O

You may also choose to view a specific date range by modifying the From Date, the To Date, or both dates within the
Economic Indicators — Historical Data container.
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| B~ @- |

# Economic Indicators - Historical Data

From Date 09.Feb.20132 = To Date 11.Mar.2012 i

[]| Start Date End Date Value
F E 0.000000

Effective Date Range |{Equlsi) hd

Deleting Economic Indicators — Historical Data

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

Data Loader

The Data Loader Icon executes a function to import historical economic indicators for all defined economic indicators. For
more information on setting up the automated process, see Oracle Financial Services Analytical Applications Data Model

Utilities User Guide.

To execute a data load, click the Data Loader icon. A warning message will appear “Upload all available Economic
Indicators?”

Note: Upon clicking the data loader icon, the loader will execute all economic indicators.

Economic Indicators Lt
% Search B2
Mame Courtry -
# Economic Indicators | | ¥ 1-212 Jump to page
[ Mame & Country Creation Date Created By Last Modification Dete Lazt Modified By
7] Econom Argertina 8ME201 4 0705 33 JILRA
Excel Import/Export

Excel import/export functionality is used for adding/editing historical economic indicators.

| B- ®- |

# Economic Indicators - Historical Data
Effective Date Range | Last Month A

From Date 10Fep.2012 | 8] To Date [1zMar.2013 | 5]

[/ start Date End Date Value

[ | [06.Feb.2013 osmar2013 | 1.000000
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CHAPTER 11 Slmpllfled Batches

This chapter covers the following topics:
Overview of Simplified Batches
Summary and Detail Screens
Navigation within the Summary Screen
Navigation within the Detail Screen
Task Selection

Running a Simplified batch

Viewing the Task Logs

® & &8 8 & & & ©

Additional Batch Options
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Overview of Simplified Batches

Simplified Batches provide a streamlined version of the functionality available in the broader standard Oracle Financial
Services Analytical Applications (OFSAA) Infrastructure batch module (Common Object Maintenance > Operations). The
Simplified Batch feature is designed to facilitate creation, maintenance, and execution of batches for the EPM application
engines and various other OFSAA components. Users will find its drag-and-drop approach to task selection especially
helpful in the management of large batches.

Standard OFSAA Infrastructure Batching Functionality

You may view, execute, schedule, and monitor Simplified Batches within the broader OFSAA Infrastructure Operations
batching framework. However, Simplified Batches may be built and maintained only through summary and detail screens
with Common Object Maintenance > Operations > Simplified Batch user interfaces.

4 B common Object Maintenance
B Datl¥odel Maintenance
ﬁ Rule
b ‘@ Dala Management Tools
.4 E Unified Analytical Metadata
b |22 Dimansion Managamant
F Filters

=% Expressions

-

% Rala Management

22 Holiday Calendar

4 [ operations
) Baich Maintenance
il Baten Execution
& Batcn Monitor
8 Baicn Cancellation
?&. Baich Scheduler
&) view Log
Simpiifisd Batch
EE Baich Execution Rights

(38 Process Tuning

I Admin &I

Batch Maintenance

You may view Simplified Batches here, but they will be noneditable. You can create and modify them within the Simplified
Batch screens, described later in this chapter.

Batch Execution

Simplified Batches may be executed either from the Simplified Batch summary screen (see details as follows) or from
OFSAA Infrastructure > Operations > Batch Execution.

Other Operations Batch Functionality
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Other Operations batch functionality including Batch Scheduler, Batch Monitor, Batch Processing Report, Batch
Cancellation, and View Log apply equally to Simplified Batches and to batches that have been built under Common Object
Maintenance > Operations > Batch Maintenance.

The remainder of this chapter describes the creation, maintenance and execution of Simplified Batches. Specifically, this
chapter will cover:

Simplified Batch Summary and Detail Screens
Navigation within the Simplified Batch Summary Screen
Navigation within the Simplified Batch Detail Screen
Task Selection

Running a Simplified Batch

Viewing the Task Logs of a Simplified Batch

Additional Batch Options

® & 8 & & & 6
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Summary and Detail Screens

When you initially navigate to Common Object Maintenance > Operations> Simplified Batch, it displays a summary screen
listing any existing Simplified Batch rules. Using search criteria, you can control the set of batches that are displayed.

When you Add, Edit, or View a rule, a detail screen is displayed.
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Navigation within the Summary Screen

The Simplified Batch summary screen presents two containers: a Search container and Simplified Batch container (the
summary grid). When you first navigate to the Simplified Batch summary screen, the batches stored within your preferred
Folder are presented in a summary grid. Your preferred Folder is determined by the set of Application Preferences that
were last saved in which you selected the Active for Master Maintenance checkbox.

Search Container

The Search container allows you to restrict the batches visible within the summary grid by any combination of Name,
Folder, or Status. Searches by Name are wildcard searches, that is, searching for Name like pricing will find all batches that
include pricing within their names.

Search Control
Enter your desired search criteria and click the Search control.
Reset Control

Click the Reset control to clear any search criteria you may be using and refresh the Simplified Batch summary grid.
Simplified Batch Container

The Simplified Batch container presents a grid containing all of the batches that meet your search criteria. The Simplified
Batch summary grid offers several controls that allow you to create a new batch or perform different functions when a
batch is selected.

To select a batch rule, click a checkbox in the first column of the grid. More than one batch can be selected at a time but
this will cause some of the controls to become disabled. Clicking on a checkbox a second time deselects the batch. You
may select or deselect all of the batches in the summary grid by clicking on the checkbox in the upper left hand corner of
the summary grid directly to the left of the Name column header.

You can sort on any column in the summary grid by clicking on the column header (the column name).

Simplified Batch Lt

% Search =]

Marme Folder ALMHMSE: -

Status hd

# Simplified Bateh | B = 1-6/6 Jurnp o pace
[T Mame & | Crestion Date Created By Last Modification Date | Last Modifisd By Falder Last Execution Date | Status
[ nmPa /202014 0720031 ALMHME0LESER, 90272014 0720051 ALWMHMEOUZER ALMHWMESESG Mewo

|:| =im BMER2014 045829 ALMHMEDLSER BME2014 045529 AL MHMSOUSER ALMHMSES BM82014 0455853 Failed
|:| test 9H12m 4 1153216 I RLA, Q12014 113218 JIL A, AL MHMSES SH2/201M4 060051 Failed
|:| testnp 91204 111905 I RLA, Q12014 111305 JIL A, AL MHMSES 91204 411915 Complete
[ testwre QM1/2004 10:50:12 JILRA, Q112014 11143251 JILR A, ALMHWMEES 91204 113024 Complete

Add

Clicking the Add control begins the process of building a new Simplified Batch. The Add control is disabled if any rows in
the grid have been selected.
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View

Selecting a single row in the grid enables the View control. Clicking the View control allows you to view the detailed
definition of a Simplified Batch on a read-only basis. The View control is only enabled when a single batch has been
selected.

Edit

Selecting a single row in the grid enables the Edit control. Clicking the Edit control allows you to modify an existing
Simplified Batch. The Edit control is only enabled when a single batch has been selected.

Delete

Selecting one or more rows in the grid enables the Delete control. Clicking the Delete control deletes the batch or batches
you have selected.

Copy

Selecting a single row in the grid enables the Copy control. Clicking the Copy control allows you to create a copy of an
existing Simplified Batch. The Copy control is only enabled when a single Simplified Batch has been selected. You can also
duplicate a batch using the Save As option from the detail page, as described later in this chapter.

Run

Selecting a single row in the grid enables the Run control. Clicking on the Run control executes the selected Simplified
Batch rule. The Run control is only enabled when a single Simplified Batch rule has been selected. The As-of-Date and
other parameters applicable to each task within a Simplified Batch will vary by task type (for details, see Specifying Task
Parameters chapter in Oracle Financial Services Analytical Applications Infrastructure User Guide).

Refresh

Click the Refresh control to refresh the Simplified Batch summary grid, including updates to the Last Execution Date and
Status.

Simplified Batch Summary Grid

The following columns categorize each Simplified Batch in the summary grid:
Name

Creation Date

Created By

Last Modification Date

Last Modified By

Folder

Last Execution Date

® & &6 8 &8 & & ©

Status
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Name

Displays the Simplified Batch rule's short name. Performing a mouse-over on a batch name displays the rule's system
identifier, long name, and description. Note that the rule's long name consists of a concatenation of the Information
Domain (InfoDom) and the rule's short name. This long name is the name under which the batch is submitted internally
through Oracle Financial Services Analytical Applications (OFSAA) Infrastructure.

Creation Date

Displays the date and time at which a Simplified Batch rule was created.

Created By

Displays the name of the user who created a Simplified Batch rule.

Last Modification Date

Displays the date and time at which a Simplified Batch rule was last modified.

Last Modified By

Displays the name of the user who last modified a Simplified Batch rule.

Folder

Displays the name of the Folder in which a Simplified Batch rule is stored.

Last Execution Date

Displays the date and time at which a Simplified Batch was last executed.

Status

Displays the latest status for a batch rule and includes the following possible values:
® Complete

® Failed

® New

©® Ongoing

® Cancelled
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Navigation within the Detail Screen

When you Add, Edit, or View a batch, the Simplified Batch Detail Screen is displayed. The detail screen presents five
containers for defining and maintaining your batch:

Simplified Batch - header level information such as Rule Name, and so on
Batch Execution Type - Sequential vs. Parallel

Search Task Details - Search container

Task Details - Task Details grid

Audit Trail

The Audit Trail container is a standard footer container for every OFSAA rule type. It displays Created By, Creation Date,
Last Modified By, and Modification Date on the Audit Trail tab. The User Comments tab may be used to add comments to
any rule, subject to a maximum of 4000 characters.

® & 8 & &

The detail page also provides action buttons specific to the mode you are using (Add, Edit, or View). In View mode, you
can duplicate the rule using the Save As button. This will allow you to specify the basic identifiers for the new rule, for
example, Name, Description, Folder, and the Access Type selection.

Simplified Batch Container

Specify the Simplified Batch Name and Description, select a Folder in which the batch is to be stored, and specify whether
you want the batch rule to be Read/Write or Read Only (Access Type). Naming your batch is required before it can be
saved.

® Unlike other OFSAA rules, you cannot edit the Name after you have created the rule.

® The maximum length for the Name is based on len (name+infodom), subject to the total length not exceeding 42
characters. Underscore (_) is the only special character allowed for simplified batch name.

® The maximum length for the Description is 300 characters. Allowed special characters for Simplified Batch description
are underscore (-), hyphen (-), Colon(:), Dot(.), Space().

Simplified Batch

IERTLAOE RTSEG ¥ Access Type (® Readnvrite () Read Only

Batch Execution Type Container

Select whether you want the tasks in your batch to run in Parallel or to run Sequentially. Should you wish to run some
tasks sequentially and some in parallel, you must utilize the OFSAA Infrastructure Operations batching framework to
construct your batch. The Simplified batching framework provides a simpler and faster pathway to specify many of the
batches that you will require, but the Infrastructure Operations framework offers you more flexibility.
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Search Container

You may sometimes construct batches containing dozens or even hundreds of tasks. In such cases it may become difficult
to isolate a specific task. The Search container allows you to focus the Task Details display to a specific task name or task
type. The Rule Name search is a wildcard search. Click the Search control to execute a search. Click the Refresh control to
remove your search criteria and refresh the Task Details Container to display all tasks within the batch.

% Search Task Details B

Task Details Container

For a new batch rule, the Task Details container will initially be empty. Through the use of the Task Selector described
below, you will populate the Task Details container with the processes that you wish to run in your batch. For a Sequential
batch, the Task Details container presents the tasks in the order in which they will be run. For a Parallel batch, all tasks will
be initiated in parallel.

| G2 Task Selection - Internet Explor

5 Task Search [ENE]
Tash Type® AL B nanic
| e ey
| | Fouer AL Siatic Determiniatic
ALV Sistc SinchastcHistaricel Simuistan
Hame Cash Flow Edita
Edract Data
RUN D0 RULE
Task Selector £al Ruls
ekl TransTorm Dats Salacted

Nama Hama Task Typa Foldar or Sourcs.

k

Task Number

Each task is itemized serially by task number.

Rule Name

Displays the task's short name, such as an Allocation rule name. The complete or long name under which the task is
submitted for execution (becoming the task's Batch Run ID) is a concatenation of several identifiers, as noted below in the
View Log section.

Task Type

Using Simplified Batches you may submit different tasks for each of the application engines and various other
components. For ALM, the task types you may submit within a Simplified Batch include:

©® ALM Dynamic Deterministic
® ALM Dynamic Stochastic/Historical Simulation
® ALM Static Deterministic
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ALM Static Stochastic/Historical Simulation
Cash Flow Edits

Extract Data

RUN DQ RULE

SQL Rule

® &6 6 & & 8

Transform Data

This list will vary based on installed Application pack(s).

Task Typs™ L D Jalemre
e et

il | Fomer AL Static Determiniatic
ALW Static StochasticHIstaricel Simuiaton
Home. Caah Flom Edita
Extract Data
RUN DG RULE

Task Selector £al fuks
Avsible T

Selacted

Vams Hams Task Typa Foldar or Source.

As of Dates and Additional Parameters

The As-of-Date applicable to each task within a Simplified Batch will vary by task type. Some task types also accept
runtime parameters. For additional information on task parameters, see Specifying Task Parameters chapter in Oracle
Financial Services Analytical Applications Infrastructure User Guide.

Folder or Source

For Extract Data tasks, values in this column represent Sources. For Transform Data tasks, this column is not applicable and
is left blank. For all other task types, values in this column represent the Folder in which a rule is stored.
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Task Selection

Controls on the Task Details Container

The Task Details container provides a Task Selector control that invokes a pop-up screen to support the maintenance of
tasks in your batch. The Task Details container also provides a Delete control for removing tasks from your batch.

2 Task Details | mE | 1 to 10 of 10

D Tagk NHo. | Rule Name ask Tvpe Optional Parameters Folder or Source

Delete

Selecting one or more rows out of the Task Details grid enables the Delete control. Clicking on the Delete control deletes
the task or tasks that you have selected. You can also remove tasks through the Task Selection pop-up screen.

Task Selector

The Task Selector control is always enabled. Clicking on the Task Selector invokes the Task Selection pop-up screen.
Navigation within the Task Selection screen

Use the Task Selection screen to:
® Choose tasks to include in your batch
® Remove tasks from your batch

® Re-order tasks within your batch

[ 32 Task Selection - Internet Explorer

* Task Searcn [ElE]
Taak Typs+ LI D aniz Jatemn
P e ey
| | Foder LW Siatic Deterministic
LW Siatle SochasteMstorical Simuiatan
Hame Cash Flow Edita
Exract Datn
RUN DO RULE
Task Selector 50l Auls
vsible U Sslactsd

Vame Vame Task Typa Foldsr or Source.

E

Task Search Container

When you initially invoke the Task Selection screen, the list of Available tasks on the left-hand side of the Task Selector
container is blank. To populate the list of available tasks, you must execute a search using the Search control. Prior to
clicking on the Search control, you must select a specific type of task from the Task Type list box, and optionally specify
search criteria for Folder (or Source) and Name, where applicable to the task type.

Selecting Task Types

For ALM, the available task types include:

® ALM Dynamic Deterministic

® ALM Dynamic Stochastic/Historical Simulation
® ALM Static Deterministic
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ALM Static Stochastic/Historical Simulation
Cash Flow Edits

Extract Data

RUN DQ RULE

SQL Rule

® &6 6 & & 8

Transform Data

This list will vary based on installed Application pack(s).

Source or Folder

® Extract Data Task

When you choose the Extract Data task, you must select a data source prior to executing your search.

A Task Search

Task Type Extract Data hd
PRICNG_PAC v
="

Name MOCKIFRS_STG

Task Selector

mack_PRC
Avaiable PRICNG_STG

® Transform Data Task
When you choose the Transform Data task, it is not necessary for you to select a Folder prior to executing your search.
® All Other Task Types

When you select any other Task Type, you may constrain your search to a particular folder. Alternatively, you may
search for your tasks in all Folders by selecting blank (all folders).

% Task Search

Task Type . Allocation Rule v
EPMIMOCKSEG v
e EPMMOCKSEG
RTSEC

lask Selector

Executing a search for tasks always refreshes the Available list of tasks, but never has any impact on tasks that you have
already selected (tasks on the right-hand side of the screen entitled Selected).
Name

You may further refine your search by entering a task Name. Searches by Name are wildcard searches, that is, searching
for Name like rate will find all tasks that include rate within their Name.
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Task Selector Container

Navigating the list of Available tasks

For task types with potentially large volumes of tasks, the Available list is divided into pages. Use the vertical scrollbar to
navigate to the bottom of each page, then click more to display the names in the next page. To navigate back a page, scroll
to the top of the page and click the hyperlink to return to the Previous page. You can control the number of tasks listed per
page by changing the setting in SIMPLE_BATCH_PAGE_SIZE parameter in FusionApps.properties file in WEB-INF/props
under context root. The recommended default value is 50 records/page. As you increase the value over a certain amount,
you will start to see a slower response in the Ul.

Moving tasks between the Available and Selected lists

You may use the Select or Select All shuttle controls to move rules from the displayed page of the Available list to the
Selected list or vice versa. The Select control moves rules from the left to the right, adding rules from the Available list to
the bottom of the Selected list. Moving rules from the right to the left removes rules from the Selected list. You can also
use the drag-and-drop feature (described as follows) to place the rules in a specific position in the Selected list to specify
execution order for a Sequential type batch.

On both the Available side and the Selected side, you may highlight multiple tasks. To select a range of tasks, click on the
first task, hold down the Shift key, and then click on the last task. To select a non-sequential list of tasks, you may select
them individually while holding down the Control key.

Tazk Selecior

Tasks within the Available list of tasks are disabled (greyed-out) once they have been selected (that is, included within the
Selected list of tasks).

Drag and Drop Operations

The Task Selector also supports drag and drop operations for choosing Available tasks, removing Selected tasks, or
rearranging the sequence of your Selected tasks.

® You may click on an Available task and then drag and drop it anywhere within the Selected list, where the targeted
placement is displayed in red line.

® Dragging a task from the Selected list and dropping it into the Available list removes that task from the Selected list.

® To select or deselect a range of tasks, click first task in the range to be selected, hold the Shift key down, click last task
in the range to be selected, and then drag and drop your set of tasks.
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® To select or deselect a set of tasks which are not in sequence, click each task individually while holding down the
Control key; after clicking on the last task you may drag and drop the set of tasks.
Finding a Selected Task

To search for any of your selected tasks, enter the task name or partial name in the field under the Selected list, then click
the adjacent button to find each successive match.
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Running a Simplified batch

To run a Simplified Batch from the Simplified Batch summary page, complete the following steps:

1. Select a Simplified Batch from the summary grid.

=

&fearch | = |
=

Simplified Batch 3 ‘

Falcker ALMHMSEG -
Status -
| » Simplified Batch BT B s 1-6/6 Jump 1o pags
|:| Mame & | Creation Date Created By L=st Modification Date | Last Modified By Folder La=t Execulion Date | Status

87220 4 0720051 ALHMEOUSER OF2r201 4 07:20:51 ALMHME0USER ALMHMEEG (=

BM872014 D4:58: 29 ALMHMEOUZER anez0T4 04se=2g ALMHMBOUZER ALMHMEEG GME2014 04:08:50  Failed

SM1S2014 11:53216 JILHA 9412014 11:3216 JILRA ALMHWMSES Q22014 08:00:51  Failed
] testnp 8172014 11:12:05 JILMA 91142014 11:19:03 JILRA ALMHMSES 152014 11:19:19 Complete
[ tesbwre  aMqf0d4 10-50:12 JILRA, 912014 111551 JILRLA, ALMHMSEG AM1/2014 11:30:24  Complete

2. Click Run to execute the batch.

3. A popup window will appear asking for confirmation before proceeding. Click Yes to proceed, or No to return to the
summary page.
fau are About to submil 2 bateh for proscessing. Are you SutE you wantte
confinue?
[oves [oned]
4. If you clicked Yes to proceed, you will see a Date Selection popup. If you have included any Extract Data or

Transformation Data tasks in your batch, select the appropriate date for use in processing (it will ignore this date for
all other task types). The date defaults to the system date. If you wish to change the date, you can either directly enter
a date in the format displayed, or you can use the Calendar tool to select a date.
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2 Date Selection -- We bpage Dialug@

2 Select Date

_— ,
Liate 2 Aug 2011 52

Fiease sabacl a dats ol you have mcluded extract
Da

ta or Transferm Dala asks in this batch

Ok

http:ff10.1 % Local intranet

5. Click Ok to proceed.

6. You will now see a message indicating the batch has been launched. Click Ok to proceed.

9 Informalion [25002] -- Wabpaga Dial
P B

L ]
Swecressfully leunched Dakh. Cick Refeesh insummary nd to menior sletus, o
1 Wem rue 1o acoess dedals v processng kg for any task

sl

7. You can monitor the status from the summary grid or detail page.

8. To monitor from the summary grid, click Refresh. The summary grid will update the Last Execution Date with the
current date and the Status at completion (for example, Complete, or Failed if there was a critical problem).

9. To monitor from the detail page, please refer to the section on Viewing the Task Logs.

Note: This currently applies to all task types except Extract Data and Transform Data.
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Viewing the Task Logs

Note: This currently applies to all task types except Extract Data and Transform Data.

To view the processing log for each task in your batch, you can navigate to the log from the Simplified Batch detail page:
1. Select your batch from the summary grid.
2. Click View to navigate to the detail page.

3. For a specific task in the Task Details container, navigate to the processing log through View Log.

Simplified Botch 1)
Simplfied Batch »SimpHied Batch(\Mew)
A Simplifizd Batch
Marme
Deacripton

FoHer Narme: 3 Arzmes Type Readf¥rile * ' Read Only

# Batch Exsculion Type

Batch Execution Type Paraldl © Ssquental

4 Szarch Taak Detail E. EA
Fules Hame Task Type e

4 Taak Datalls ¥ 1151 011

| TaEK HD. | Ak Hame | TERET¥OE | Dptianal Parametsre. FOMEr or SO0Urcs | View Log
EW
Ll 2148 FTP Charge Cradh Carde 1 Allgcatien Rule RTSEG t:é‘

Fugn Tral Uger Commenta

# Syxiem ID 438418278
Created By CTUSER Creatan Cale L0201 053832

Last Wodifed By CTUSER Last Modification Date DA/DA/201 05:38:34

4. Inthe View Log page, you can drill down to the log details through the Task ID hyperlink.
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48 View Log Surmmary - Windows Internet Explorer, i il ! ng’ X
View Leg

* Search B B

Compenent Tyee Funds T 45 of Date

Foider Task Hame

Usar Batch Run D

 Task ib information [Ciick on the Task il for More information) = )

Recond s =

Asof Daln Comgonent Frider Task Mams Task D Process Type Sigbes | Process Step na((!!:!c Elapsed Tre User Eatch Run D

1 Funz: 1000084539 1 StBA3ArD Compietes SAAUSER EPMSTINFO tests 201302131

13 ik 15EG 1 1000084530 & o8 Completes AAUSER EFMBIINFD_tests 20130213
Done € Lecal intranet | Protected Mide Off a ~ Riwx -

The Task ID represents the System ID of the task (for example, in Profitability Management, an Allocation Rule's
System ID).

The task's Batch Run ID is a concatenation of several identifiers. For example, Batch Run ID 'OELPMINFO_Task1l_smb
alloc2_20110805_2' represents the following:

Information Domain name (for example, OELPMINFO)
Task sequence within the Simplified Batch (for example, Task1)

Simplified Batch rule name (for example, smb alloc2)

® & & ©

The run date in YYYYMMDD format and the sequential run number for that date (for example, 20110805 _2, for the
second execution on August 5, 2011).
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Additional Batch Options

As noted in the Overview for this chapter, you may also view, execute, schedule, monitor, cancel, and view task logs for
Simplified Batches within the broader OFSAA Infrastructure Operations batching framework.
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CHAPTER 12 Hollday Calendar

This chapter discusses the procedure for creating a Holiday Calendar and generating a list of weekend and holiday dates.
Individual applications may consume the holiday calendar events in different ways, so please refer to application specific
user guides and/or the Cash Flow Engine Reference Guide for more details.

This chapter covers the following topics:
Overview of Holiday Calendars
Searching for a Holiday Calendar
Creating a Holiday Calendar
Executing Holiday Calendar

Holiday Exceptions

® & & & & 8

Excel Import/ Export
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Overview of Holiday Calendars

A Holiday is a day designated as having special significance for which individuals, a government, or some religious groups
have deemed that observance is warranted and thus no business is carried on this day. The Holiday Calendar code can
range from 1 to 99999.

The procedure for working with and managing a Holiday Calendar is similar to that of other OFSAA business rules. It
includes the following steps:

® Searching for a Holiday Calendar.

Viewing and Updating a Holiday Calendar.
Copying a Holiday Calendar.

Deleting a Holiday Calendar.

Check Dependencies in the Holiday Calendar definitions.

® 6 6 & 8

Refresh the Holiday Calendar summary page.
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Searching for a Holiday Calendar

Search for a Holiday Calendar to perform any of the following tasks:

©® View
® Edit
® Copy
® Delete
® Check Dependencies
® Refresh
Holiday Calendars =
# Search B
Mame
% Holiday Calendars | = | = 1-6/6 Jump to page
(] Mame & Crested By Cresation Date Lazt Modified By Last Modification Date Shatuz
|:| Bug 16751123 CHAMMA hRAL, 42014173444 CHAMEL b AL, Qid /2014 174525 Processed
|:| copyad=isdgfhgjghkjhkjlklkl, - ALMHMS0OUSER GHE2014 104224 ALMHMEOUSER gMEnma1od2 57 Cetined
|:| Hit_Halickay _Calender ALMHMEOUSER GrG8/2014 134241 ALMHMGOISER S G20 4 154241 Detined
|:| Hoilictary ALMHMBOUSER GNE2014 10:3316 LA gr202ma 10031 368 Detined
[T Hali ALMHMESOUSER GMS2014 10:358:56 ALMHMESOUSER S G20 4 1040, 32 Detined
Prerequisites

Predefined Holiday Calendar

Procedure

1. Navigate to the Holiday Calendar summary page. This page is the gateway to all Holiday Calendars and related
functionality. You can navigate to other pages relating to Holiday Calendar from this page.

2. Enter the Search criteria.
m  Enter the name of the Holiday Calendar.
m  Click the Search icon.

Only holiday calendars that match the search criteria are displayed.

Note: You can control the number of rows to display on screen by selecting the "Pagination Options" icon
from the action bar.

Related Topics
Ouverview of Holiday Calendars, on page 256
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Creating a Holiday Calendar

You create holiday calendars to capture holidays for a given date range for any organization. It is possible to create and use
multiple holiday calendars.

Procedure

1. Navigate to the Holiday Calendar summary page.
2. Click Add Holiday Calendar.

3. The Holiday Calendar details page is displayed.
4. Enter a code value for the new holiday calendar.

8.

Note: The code, is a numeric identifier for the holiday calendar. The code value must be a number between
1 and 99999. The code value you assign to the new holiday calendar must be unique.

Enter the name and a brief description for the holiday calendar.

Note: The name you assign to the holiday calendar must be unique. Name can hold a maximum of 30
characters.

In the Holiday Properties grid, select not more than two weekend days. Then choose the Holiday Period. The Holiday
Period can be defined for a range of up to 40 years less than the current date and 40 years greater than the current
date, totally spanning a maximum of 80 years.

In the Holiday Details grid, define the Holiday details for the any period within the holiday range defined in step 6.
There are two types of holidays that can be defined: Fixed and Moving.

A fixed holiday is one which is deemed as a holiday for every year in the holiday period, for that particular day.

25th December — Christmas, is a fixed holiday.

Note: To define a fixed holiday, input the holiday date for the first occurrence in the date range. For
example, if your Date Range runs from 01-JAN-2000 to 31-DEC-2050, you should input the fixed holiday,
Christmas, as 25-DEC-2000. The holiday calendar procedure will populate all subsequent 25-DEC entries in
the holiday list table (FSI_HOLIDAY_LIST). A HOLIDAY_TYPE code = 0 is a Fixed type holiday, code = 1 is a
Moving type holiday, and code = 2 is a weekend.

The holiday calendar procedure will also ensure that holiday and weekend entries are not duplicated. For example, if
weekends are defined as Saturday/Sunday and Christmas falls on a weekend day, there will be only one entry in the
FSI_HOLIDAY_LIST table. The PREVIOUS_WORKINGDAY and NEXT_WORKINGDAY fields designate the valid prior and
following working days, respectively.

A moving holiday is one which is deemed as a holiday only for that particular date and year, and not for every year in
the holiday period. All occurrences of a moving holiday must be input manually.

20th August 2012 is a moving holiday on account of the muslim festival, Ramzan.

Once the holiday calendar definition is saved, its status in the summary page is marked as defined.
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9. A holiday calendar created can also be deleted. Select one or more rows of holiday calendar definitions and click the
Delete control.

Excel Import / Export

Excel import/export functionality is used for adding/editing holiday calendar definitions.

= Holiday Calendar - Edit - Windows Iniernet Exploren

Holiday Calendar L |
Holiday Calendar > Holiday Calendar Definition
# Holiday Calendar
Holiday C
(Hint: 1
Name BB test Excel ie
Description
% Holiday Properties
Weskend Days [[I#onday [[]Tuesday []wednesday [] Thursday []Friday [v] Saturday [v] Sunday
Holiday Period From To
+ Holiday Details | B~ | =- ® Expot
Show Holidays Between 31.0c12008 78] And |31.0ct2011 |T8] @ b
| name Date | Holiday Type &

Related Topics
Overview of Holiday Calendars, on page 256
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Ex

ecuting Holiday Calendar

You execute a holiday calendar definition to generate calendar dates listing the various types of holidays for a given
holiday period.

Prerequisites

Predefined Rules

Procedure
1. Navigate to the Holiday Calendar summary page.
2. Search for a rule.
3. Select a Holiday Calendar and Click the Generate Calendar Dates icon to execute the selected holiday calendar.
Holiday list for holiday ID #1 generated successfully message appears (where #1 is the holiday calendar code). The
holiday list can be confirmed by querying the FSI_HOLIDAY_LIST table.
4. The status of a holiday calendar where holiday dates have been generated displays as “processed” in the status
column in the summary page.
Tip: In case you do not want to Generate Calendar dates immediately, you can select that particular holiday
calendar anytime later from the summary page with its status defined, and then click the Generate
Calendar Dates icon to execute the selected holiday calendar.
5. The generated holiday list is no longer valid if:

m  There is a change in the definition of the holiday calendar.

m  There is any update or modification to the Holiday Exceptions defined for that holiday calendar.

In such a case, the user will get a message “This holiday calendar has been modified, Please generate the holiday list

again” and the holiday calendar state will be changed to “Defined” until the holiday list is regenerated with new

definition.

Related Topics

Ouverview of Holiday Calendars, on page 256
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Holiday Exceptions

Note: This section is applicable to Release Version 6.1 and higher.

1.

You can specify exceptions to holidays. As a prerequisite, a holiday calendar should have been properly defined and
the status of the holiday calendar in the summary page should be Processed. Generating the holiday list will populate
the holidays (weekends, fixed and moving) along with the working days. Then the Show Exceptions button is enabled
in the detail page. Any changes in the holiday definition will disable the “Show Exceptions” button. The user must
generate the holiday list again to define or view the exceptions.

Click Show Exceptions in the Holiday Exceptions grid. The Holiday Exceptions window opens.

The search block in the Exceptions page has 6 fields: From(Year) , To(year), Fixed Holidays, Moving Holidays, Holiday
Date and All Exceptions.

From and To - Denotes the range of years which is a subset out of the holiday list generated, for which exceptions are
required to be defined.

Fixed Holidays — You can filter the list of holidays by the type of Fixed Holidays.
Moving Holidays — You can filter the list of holidays by the type of Moving Holidays.
Holiday Date — For a particular known holiday date, exceptions can be defined.

All Exceptions - This checkbox when selected lists all the exceptions, if already defined, for the holidays within the
From, To Date range.

The search result gives the list of all holidays based on the selection of the above search criteria fields.
In the Holiday Exceptions block, there are two types of exceptions that can be defined: Not a holiday and Shift to.

Any holiday can be marked as not a holiday, in which case that day is removed from the Holiday List. If the drop-down
list in the exception type is selected as “Not a Holiday”, then the “shift to” date picker field is disabled.

Spring earlier considered as a holiday in the holiday calendar can be marked as Not a Holiday in the Exceptions
Window. Further the user can write his comments or remarks in the Notes Text Box next to the Exception Type
drop-down list.

Any holiday can be shifted to another day, in which case the earlier declared holiday is removed from the Holiday List,
while the shifted to day is included as a holiday.
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Excel Import/ Export

Excel import/export functionality is used for adding/editing holiday exceptions.

Holiday Exceptions & ‘

Heliday Calendar > Heliday Calendar Definition > Holiday Exceptions
A Gearch B2
From Year To Year 2012
Fixed Holidays Moving Holidays
]

Holiday Date

All Exceptions

# Holiday Exceptions | | - ® epen

| Holigay rame Hoisay Typs | Holiday Date | Exception Type Shift To Nates P ~
[0 Australia Day Fixed 26.Jan 2008 &

[ Good Friday Fixed 16.Apr 2008 o

[ ANZACDay Fixed 25.4pr.2009

[ ANZAC Day Fixed 25, Apr.2010

[ Mew Years Day Ficed 1 Jan 2011

[ Easter Monday Fixed 09.Apr 2011

[ Cueens Sithday Fixed 11.Jun.2011

[ Mew: Years Day Fixed 01.Jan.2012 :
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CHAPTER 13 The Oracle Funds Transfer Pricing
Process

This chapter describes the steps that you need to follow to transfer price your balance sheet using Oracle Funds Transfer
Pricing.

This chapter covers the following topics:

Overview of the Oracle Funds Transfer Pricing Process
Defining Transfer Pricing Rules

Transfer Pricing Methodologies and Rules

Defining Prepayment Rules

Defining Adjustment Rules

Defining Alternate Rate Output Mapping Rules
Defining and Executing a Transfer Pricing Process
Defining and Executing a Break Identification Process
The Ledger Migration Process

Defining Behavior Patterns

Defining Payment Patterns

Performing Cash Flow Edits

Creating Interest Rate Codes

Accessing Transfer Pricing Detail Cash Flow Results for Audit Purposes
Accessing Transfer Pricing Interest Rate Audit Results
Analyzing Results

Reviewing Processing Errors

Reprocessing Erroneous Accounts

® &6 8 8 € & 6 6 ®© ©® & 6 6 ®© & ©® & © 8O

Reconciling the Data
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Overview of the Oracle Funds Transfer Pricing Process

Oracle Funds Transfer Pricing (FTP) is based on the Oracle Financial Services Analytical Applications Infrastructure
(OFSAAI). OFSAAI is the central, integrated data source on which Oracle Financial Services Analytical (OFSAA) applications
are built. This description of the Oracle Funds Transfer Pricing process assumes that your system administrator has set up
the OFSAAI data repository and has populated it with your enterprise-wide business data.

See: Oracle Financial Services Analytical Applications Infrastructure User Guide.

Tip: Oracle Funds Transfer Pricing allows you to transfer price instruments, such as mortgages and
commercial loans, stored in your Instrument tables, as well as aggregated information, such as cash and
other assets, and equity, residing in the Management Ledger table, also known as LEDGER_STAT.

Consequently, while transfer pricing you need to select the Account tables as the data source for instruments and the
Management Ledger Table for aggregated information.

The Oracle Funds Transfer Pricing process comprises the following steps:

Tip: Although the following list of steps is sequential, not all users need to follow all of these steps. While some of these
steps might not be applicable to your product portfolio, some others are optional, and it is up to you to decide whether
you want to include them to fine tune your transfer pricing results. All the required steps are explicitly marked as
mandatory in the list of steps, as well as in the sections where they are described in detail.

Reconciling the data

Cleansing the data by Performing Cash Flow Edits
Setting Application Preferences

Capturing instrument behavior by

Defining Behavior Patterns

Defining Payment Patterns

Defining Repricing Patterns

Activating Currencies and loading exchange rates

L © N o U kB W N oR

(Mandatory) Deciding on historical rate information and managing it by Creating Interest Rate Codes

—
o

. Setting Stochastic Rate Index Rules

11. (Mandatory) Defining Transfer Pricing Rules

12. Setting Prepayment Model Rules

13. Defining Prepayment Rules

14. Defining Adjustment Rules

15. Defining Alternate Rate Output Mapping Rules

16. Creating a Propagation Pattern

17. (Mandatory) Defining and Executing the Transfer Pricing Process
18. Reviewing processing errors

19. Accessing Transfer Pricing, Detail Cash Flow Results for Audit Purposes
20. Accessing Transfer Pricing, Interest Rate Audit Results

21. Analyzing results
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22. Reprocessing erroneous accounts
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Defining Transfer Pricing Rules

Defining Transfer Pricing rules is one of the mandatory steps in the Oracle Funds Transfer Pricing process. You must define
Transfer Pricing rules, in order to transfer price your products. A Transfer Pricing rule is used to manage the association of
transfer pricing methodologies to various product-currency combinations. It can also be used to manage certain
parameters used in option costing.

To reduce the amount of effort required to define the transfer pricing methodologies for various products and currencies,
Oracle Funds Transfer Pricing allows you to define transfer pricing methodologies using node level and conditional
assumptions.

Node Level Assumptions

Oracle Funds Transfer Pricing uses the Product Dimension that has been selected within Application Preferences, to
represent a financial institution's product portfolio. Using this dimension, you can organize your product portfolio into a
hierarchical structure and define parent-child relationships for different nodes of your product hierarchy. This significantly
reduces the amount of work required to define transfer pricing, prepayment, and adjustment rule methodologies.

You can define transfer pricing, prepayment, and adjustment rule methodologies at any level of your product hierarchy.
Children of parent nodes on a hierarchy automatically inherit the methodologies defined for the parent nodes. However,
methodologies directly defined for a child take precedence over those at the parent level. See: Defining Transfer Pricing

Methodologies Using Node Level Assumptions, on page 284

Conditional Assumptions

The conditional assumption feature allows you to segregate your product portfolio based on common characteristics, such
as term to maturity, origination date, and repricing frequency, and assign specific transfer pricing methodologies to each
of the groupings.

For example, you can slice a portfolio of commercial loans based on repricing characteristics and assign one global set of
Transfer Pricing, Prepayment, or Adjustment rule methods to the fixed-rate loans and another to the floating-rate loans.

See: Associating Conditional Assumptions with Assumption Rules, on page 286
Related Topics

Ouverview of the Oracle Funds Transfer Pricing Process, on page 264

Defining Transfer Pricing Methodologies, on page 436
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Transfer Pricing Methodologies and Rules

The transfer pricing methodologies supported by Oracle Funds Transfer Pricing can be grouped into the following
categories:

® Cash Flow Transfer Pricing Methods: Cash flow transfer pricing methods are used to transfer price instruments that
amortize over time. They generate transfer rates based on the cash flow characteristics of the instruments.

In order to generate cash flows, the system requires a detailed set of transaction-level data attributes, such as,
origination date, outstanding balance, contracted rate, and maturity date, which resides only in the Instrument tables.
Consequently, cash flow methods apply only if the data source is Account tables. Data stored in the Management
Ledger Table reflects only accounting entry positions at a particular point in time and does not have the required
financial details to generate cash flows, thus preventing you from applying cash flows methodologies to this data.

The cash flow methods are also unique in that Prepayment rules are used only with these methods. You can select the
required Prepayment rule when defining a Transfer Pricing Process .

Oracle Funds Transfer Pricing supports the following cash flow transfer pricing methods:
B Cush Flow : Average L ife, on page 268

m  Cuash Flow: Duration, on page 269

B Cush Flow: Weighted Term, on page 270

m  Cuash Flow: Zero Discount Factors, on page 271

® Non-cash Flow Transfer Pricing Methods: These methods do not require the calculation of cash flows. While some of
the noncash flow methods are available only with the Account tables data source, some are available with both the
Account and Ledger table data sources.

Oracle Funds Transfer Pricing supports the following noncash flow transfer pricing methods:
B Moving Averages, on page 273
w  Straight Term, on page 273
W Spread from Interest Rate Code, on page 274
w  Spread from Note Rate, on page 275
w  Redemption Curve, on page 276
®  Tractor Method, on page 276
w  Caterpillar, on page 279
w  Weghted Average Perpetual, on page 280
w  Unpriced Acconnt, on page 280
Oracle Funds Transfer Pricing also allows .Mid-period Repricing. This option allows you to take into account the impact of

high market rate volatility while generating transfer prices for your products. However, the mid-period repricing option
applies only to adjustable rate instruments and is available only for certain non-cash flow transfer pricing methods.

Note on Bulk Updates versus Row by Row Processing: Any TP method that does not refer to individual account
characteristics utilizes a bulk update to assign a single transfer rate to a group of instrument records. Any TP Method that
needs to refer to individual account characteristics in order to process will execute on a row by row basis. In general, Bulk
updates will be faster than row by row processing.

The following TP methods, when not defined through a conditional assumption and not utilizing Mid-Period Repricing, use
Bulk Updates:

® Redemption Curve (Assignment Date = As of Date only)
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Moving Average

Spread from Note Rate

Spread from IRC (Assignment Date = As of Date only)
Tractor

Caterpillar

® &6 6 & & 8

Weighted Average Perpetual

All other TP Methods are processed row by row.

Note: When Conditional Assumptions or Mid Period Repricing are used, processing will always be row by
row, regardless of TP Method selection.

Related Topics
Transfer Pricing Methodologies and Rules, on page 267
Defining Transfer Pricing Methodologies, on page 436

Cash Flow : Average Life

The Average Life method determines the average life of the instrument by calculating the effective term required to repay
back half of the principal or nominal amount of the instrument. The TP rate is equivalent to the rate on the associated
interest rate curve corresponding to the calculated term.

n i
Average Lfe = ilei

Yiere:
F sthe principal

P isthe pancipal repayment in coupan «. hence

P
?' 1s t1e traction ot the gnncipal repaid in coupon v and

i isthe time frorthe statt cf ccuponi

Oracle Funds Transfer Pricing derives the Average Life based on the cash flows of an instrument as determined by the
characteristics specified in the Instrument Table and using your specified prepayment rate, if applicable. The average life
formula calculates a single term, that is, a point on the yield curve used to transfer price the instrument being analyzed.
The Average Life calculation does not differentiate between fixed rate and adjustable rate instruments. It applies the same
calculation logic to both. i.e. it computes the Average Life of the loan (to maturity).
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Note: The Average Life TP Method provides the option to Output the result of the calculation to the
instrument record (TP_AVERAGE_LIFE). This can be a useful option if you'd like to refer to the average life
as a reference term within an Adjustment Rule.

Users also have the choice to populate the TP_AVERAGE_LIFE column directly with a value computed outside of OFSAA
FTP. If this value is populated, the FTP engine will read the TP_AVERAGE_LIFE and will lookup the FTP rate for the given
term. In this case, the TP Engine will not generate cash flows and will not re-compute the Average Life. It will simply use
the value that has been provided and lookup the appropriate FTP rate from the specified TP Interest Rate Curve.

Cash Flow: Duration

The Duration method uses the Macaulay duration formula:

I CF
2 (1+rr"”"

=1

Duration =

Hl 1+r)

In this formula:

N = Total number of payments from Start Date until the earlier of repricing or maturity
CFn = Cash flow (such as regular principal, prepayments, and interest) in period n

r = Periodic rate (current rate/payments per year)

m = Remaining term to cash flow/active payment frequency

tn = Remaining term to cash flow n, expressed in years

Oracle Funds Transfer Pricing derives the Macaulay duration based on the cash flows of an instrument as determined by
the characteristics specified in the Instrument Table and using your specified prepayment rate, if applicable. The duration
formula calculates a single term, that is, a point on the yield curve used to transfer price the instrument.

® Within the Duration calculation, the discount rate or current rate, r, is defined in one of three ways, based on how the
methodology is setup by the user:

m  Current rate is defined as current net rate if the processing option, "Model with Gross Rates" is not selected and
current gross rate if the option is selected. The current rate is used as a constant discount rate for each cash flow.

m  The user may directly input, while defining the TP rule, a constant rate to use for discounting. If specified, this
rate is used as a constant discount rate for each flow.

m  The user can select to discount the cash flows using spot rates from a selected interest rate curve. With this
approach, a discount rate is read from the selected interest rate curve corresponding to the term of each cash
flow.
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Note: The Duration TP Method provides the option to Output the result of the calculation to the instrument
record (TP_DURATION). This can be a useful option if you'd like to refer to the duration as a reference term
within an Adjustment Rule.

Users also have the choice to populate the TP_DURATION column directly with a value computed outside of OFSAA FTP. If
this value is populated, the FTP engine will read the TP_DURATION and will lookup the FTP rate for the given term. In this
case, the TP Engine will not generate cash flows and will not re-compute the DURATION. It will simply use the value that

has been provided and lookup the appropriate FTP rate from the specified TP Interest Rate Curve.

Related Topics
Transfer Pricing Methodologies and Rules, on page 267
Defining Transfer Pricing Methodologies, on page 436

Cash Flow: Weighted Term

The Weighted Term method builds on the theoretical concepts of duration. You can use the Cash flow Duration TP method
approach to Cash flow Weighted Term method. Based on that, following two Cash Flow Discounting Methods are used:

® Multiple Rate

® Single Rate
For more information, refer to Transfer Pricing Rule section.

As shown earlier, duration calculates a weighted-average term by weighting each time period, n, with the present value of
the cash flow (discounted by the rate on the instrument) in that period.

Since the goal of the Weighted Term method is to calculate a weighted average transfer rate, it weights the transfer rate in
each period, yn, by the present value for the cash flow of that period. Furthermore, the transfer rates are weighted by an
additional component, time, to account for the length of time over which a transfer rate is applicable. The time
component accounts for the relative significance of each strip cash flow to the total transfer pricing interest
income/expense. The total transfer pricing interest income/expense on any cash flow is a product of that cash flow, the
transfer rate, and the term. Hence, longer term cash flows will have relatively larger impact on the average transfer rate.
The Weighted Term method, with "Discounted Cash Flow" option selected, can be summarized by the following formula:

M

CF
z[JJ’” . . m ® tn]
Weighted-Average = y =77 (1+)
T
2 xt,
(L+r)"

=1

In this formula:

N = Total number of payments from Start Date until the earlier of repricing or maturity
CFn = Cash flow (such as regular principal, prepayments, and interest) in period n

r = Periodic rate(current rate/payments per year)

m = Remaining term to cash flow n/active payment frequency

tn = Remaining term to cash flow n, expressed in years
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yn = Transfer rate in period n

Within the Weighted Average Cash Flow method definition screen, users can choose whether or not to discount the cash
flows as described above. If the "Cash Flow" option is selected, rather than the "Discounted Cash Flow", the following
simplified formula is applied:

Welghlol Sveraze — v —

The discount rate or current rate, r, is defined in one of three ways, based on how the methodology is setup by the user:

® Current rate is defined as current net rate from the instrument record unless the processing option, "Model with
Gross Rates" is selected, in which case, current gross rate is used. The current rate is used as a constant discount rate
for each cash flow.

® The user may directly input, while defining the TP rule, a single constant rate to use for discounting. If specified, this
rate is used as a constant discount rate for each cash flow.

® The user can select to discount the cash flows using spot rates from a selected interest rate curve. With this approach,
a discount rate is read from the selected interest rate curve corresponding to the term of each cash flow.

Note: When validating the Cash Flow Weighted Term transfer rate, FE 492 (Discount Factor) from detail cash
flow output is useful. FE 490 (Discount Rate) however, may be incorrect in the detail cash flow output if
Current Net Rate is specified as the discount rate. This condition does not affect the accuracy of the
calculated discount factor, only the audit table rate output for FE 490. If multiple rate discounting (based on
IRC) or a single custom rate is specified, then FE 490 will be correct. For more information on FEs,, refer to
Oracle Financial Services Cash Flow Engine Reference Guide Release 6

Related Topics
Defining Transfer Pricing Rules, on page 266
Defining Transfer Pricing Methodologies, on page 436

Cash Flow: Zero Discount Factors

The Zero Discount Factors (ZDF) method takes into account common market practices in valuing fixed rate amortizing
instruments. For example, all Treasury strips are quoted as discount factors. A discount factor represents the amount paid
today to receive $1 at maturity date with no intervening cash flows (that is, zero coupon).

The Treasury discount factor for any maturity (as well as all other rates quoted in the market) is always a function of the
discount factors with shorter maturities. This ensures that no risk-free arbitrage exists in the market. Based on this
concept, one can conclude that the rate quoted for fixed rate amortizing instruments is also a combination of some set of
market discount factors. Discounting the monthly cash flows for that instrument (calculated based on the constant
instrument rate) by the market discount factors generates the par value of that instrument (otherwise there is arbitrage).

ZDF starts with the assertion that an institution tries to find a funding source that has the same principal repayment factor
as the instrument being funded. In essence, the institution strip funds each principal flow using its funding curve (that is,

the transfer pricing yield curve). The difference between the interest flows from the instrument and its funding source is

the net income from that instrument.
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Next, ZDF tries to ensure consistency between the original balance of the instrument and the amount of funding required
at origination. Based on the transfer pricing yield used to fund the instrument, the ZDF solves for a single transfer rate that
would amortize the funding in two ways:

Its principal flows match those of the instrument.

The Present Value (PV) of the funding cash flows (that is, the original balance) matches the original balance of the
instrument.

ZDF uses zero coupon factors (derived from the original transfer rates, see the example below) because they are the
appropriate vehicles in strip funding (that is, there are no intermediate cash flows between origination date and the date
the particular cash flow is received). The zero coupon yield curve can be universally applied to all kinds of instruments.

This approach yields the following formula to solve for a weighted average transfer rate based on the payment dates
derived from the instrument's payment data.

Zero Discount Factors =y =

By— ¥3_,(B,—1 xDTP,) +¥_,(B,xDTP,)
¥ _(B,_4 xDTP,)

100 x X p

In this formula:

B0 = Beginning balance at time, 0

Bn-1 = Ending balance in previous period

Bn = Ending balance in current period

DTPn = Discount factor in period n based on the TP yield curve

N = Total number of payments from Start Date until the earlier of repricing or maturity

p = Payments per year based on the payment frequency; (for example, monthly payments gives p=12)
Deriving Zero Coupon Discount Factors: An Example

This table illustrates how to derive zero coupon discount factors from monthly pay transfer pricing rates:

(d)
PV of Interest
(a) Ll (c) Payments: (e) ()
e Monthly Numerator (b)*Sum((f)/10 | Denominator Zero Coupon
Termin Monthly Pay Transfer Rate: (Monthly 0 to current (1-PVofint Factor: [(e)/(c)
Months Transfer Rates (a)/12 Factor): 1+ (b) row Pmt): 1 - (d) *100
1 3.400% 0.283% 1.002833 0.000000 1.000000 99.7175
2 3.500% 0.292% 1.002917 0.002908 0.997092 99.4192
3 3.600% 0.300% 1.003000 0.005974 0.994026 99.1053

Note: For zero discount factor method, the discount factor used for discounting cash flows is output as FE
490, after multiplied by 100. For more information on FEs,, refer to Oracle Financial Services Cash Flow
Engine Reference Guide Release 6

Related Topics
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Transfer Pricing Methodologies and Rules, on page 267
Defining Transfer Pricing Methodologies, on page 436

Moving Averages

Under this method, a user definable moving average of any point on the transfer pricing yield curve can be applied to a
transaction record to generate transfer prices. For example, you can use a 12-month moving average of the 12-month rate
to transfer price a particular product.

The following options become available on the user interface (Ul) with this method:
® Interest Rate Code: Select the Interest Rate Code to be used as the yield curve to generate transfer rates.
® Yield Curve Term: The Yield Curve Term defines the point on the Interest Rate Code that is used.

® Historical Range: The Historical Term defines the period over which the average is calculated.
The following table illustrates the difference between the yield curve and historical terms.

Yield and Historical Terms: An Example

Moving Average Yield Curve Term Historical Range
Six-month moving average of 1 year rate 1 year (or 12 months) 6 months
Three-month moving average of the 6 6 months 3 months
month rate

The range of dates is based on the As of date minus the historical term plus one, because the historical term includes the
As of date. Oracle Funds Transfer Pricing takes the values of the yield curve points that fall within that range and does a
straight average on them.

For example, if As of Date is Nov 21, the Yield Curve Term selected is Daily, and the Historical Term selected is 3 Days, then,
the system will calculate the three-day moving average based on the rates for Nov 19, 20, and 21. The same logic applies
to monthly or annual yield terms.

Note: The Moving Averages method applies to either data source: Management Ledger Table or Account
Tables.

Related Topics
Transfer Pricing Methodologies and Rules, on page 267
Defining Transfer Pricing Methodologies, on page 436

Straight Term

When you select the Straight Term method and standard Term approach, the system derives the transfer rate using the
last repricing date and the next repricing date for adjustable rate instruments, and the origination date and the maturity
date for fixed rate instruments.

® Standard Calculation Mode:

m  For Fixed Rate Products (Repricing Frequency = 0), use Yield Curve Date = Origination Date, Yield Curve Term =
Maturity Date-Origination Date.

m  For Adjustable Rate Products (Repricing Frequency > 0)
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& For loans still in tease period (tease end date > As of Date, and tease end date > origination date), use Origi-
nation Date and Tease End Date - Origination Date.

& Forloans not in tease period, use Last Repricing Date and Repricing Frequency.

® Remaining Term Calculation Mode:

®  For Fixed Rate Products, use As of Date and Maturity - As of Date.

®  For Adjustable Rate Products, use As of Date and Next Repricing Date - As of Date.
In addition to the above standard logic used for determining the appropriate “Term”, users also have the option to select
either Original Term or Repricing Frequency and also have the option to modify these terms using simple mathematical
operators. These options can be useful in cases where the straight term method needs to be applied to the same record
under different circumstances. For example, for calculating the base rate on an adjustable rate instrument, the standard
approach should be used. For the same instrument, users may further want to use the entire original term for applying a

liquidity premium or other add-on rate. To support the second case, we give the option to directly specify the term to be
used, and we further provide the option to modify the term using simple operators, such as +, -, *, /.

The following options become available in the application with this method:

® Term: Select from Standard, Original Term or Reprice Frequency. Standard is the default selection and resulting Term
will follow the above logic. The Original Term and Reprice Frequency options allow users to override the standard
logic and specify which term to use.

® Adjustment Operator: When either Original Term or Reprice Frequency is selected as the Term, the Adjustment
Operator becomes active. The term adjustment is optional, and gives users the ability to modify the term

® Adjustment Amount: This input works together with the adjustment operator to indicate how the term should be
modified

® Interest Rate Code: Select the Interest Rate Code to be used for transfer pricing the account.
® Mid-Period Repricing Option: Select the check box beside this option to invoke the Mid-Period Repricing option.

® Holiday Calendar: Select if a holiday calendar is applicable for calculating the charges/credits or for calculating
Economic Value

® Rolling Convention: Select the appropriate business day rolling convention if a Holiday Calendar is selected

® Interest Calculation logic: Select the appropriate option to indicate how the interest payment should be adjusted
when a holiday date is encountered

Note: The Straight Term method applies only to accounts that use Account Tables as the data source.

Form more information, refer to Transfer Pricing Rule chapter.
Related Topics

Transfer Pricing Methodologies and Rules, on page 267

Defining Transfer Pricing Methodologies, on page 436

Spread from Interest Rate Code

Under this method, the transfer rate is determined as a fixed spread from any point on an Interest Rate Code. The
following options become available on the application with this method:

® Interest Rate Code: Select the Interest Rate Code for transfer pricing the account.
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® Yield Curve Term: The Yield Curve Term defines the point on the Interest Rate Code that will be used to transfer price.
If the Interest Rate Code is a single rate, the Yield Curve Term is irrelevant. Select Days, Months, or Years from the
drop-down list, and enter the number.

® LagTerm: While using a yield curve from an earlier date than the Assignment Date, you need to assign the Lag Term to
specify a length of time prior to the Assignment Date.

® Rate Spread: The transfer rate is a fixed spread from the rate on the transfer rate yield curve. The Rate Spread field
allows you to specify this spread.

® Assignment Date: The Assignment Date allows you to choose the date for which the yield curve values are to be
picked up. Choices available are the As of Date, Last Repricing Date, Origination Date, or TP Effective Date.

® Mid-Period Repricing Option: Select the check box beside this option to invoke the Mid-Period Repricing option.

Note: The Spread From Interest Rate Code method applies to either data source: Ledger Table or Account
Tables.

Related Topics
Transfer Pricing Methodologies and Rules, on page 267
Defining Transfer Pricing Methodologies, on page 436

Spread from Note Rate

To generate transfer prices using this method, you need to provide just one parameter: a rate spread. This spread is added
or subtracted from the coupon rate of the underlying transaction to generate the final transfer rate for that record.

While entering the rate spread, make sure to input it with the appropriate positive or negative sign, as illustrated in the
following table. The first row describes a situation where you are transfer pricing an asset and want to have a positive
matched spread for it (the difference between the contractual rate of the transaction and the transfer rate is positive).
Here, you need to enter a negative rate spread.

Example of Rate Spread:

Account Type Matched Spread Sign of Rate Spread
Asset Negative Positive (Profitable)
Asset Positive Negative (Unprofitable)
Liability or Equity Positive Positive (Profitable)
Liability of Equity Negative Negative (Unprofitable)

The following option becomes available in the application when you select this method:

Mid-Period Repricing Option: Select the check box beside this option to invoke the Mid-Period Repricing option.

Note: The Spread From Note Rate method applies only to accounts that use Account Tables as their data
source.

Related Topics
Transfer Pricing Methodologies and Rules, on page 267
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Defining Transfer Pricing Methodologies, on page 436
Redemption Curve

This method allows you to select multiple term points from your transfer pricing yield curve and calculate an average
transfer rate based on the weights you assign to each term point. The following options become available in the
application with this method:

® Interest Rate Code: Select the Interest Rate Code which you want to use as the transfer pricing yield curve.

® Assignment Date: The Assignment Date allows you to choose the date for which the yield curve values will be picked
up. Choices available are the As of Date, Last Repricing Date, Origination Date, or TP Effective Date.

® Percentages/Term Points: See: Redenmption Curve, on page 276

® Mid-Period Repricing Option: Select the check box beside this option to invoke the Mid-Period Repricing option.

Note: The Redemption Curve method applies to either data source: Ledger Table or Account Tables.

Related Topics
Defining Transfer Pricing Methodologies, on page 436

Tractor Method

The Tractor Method extends the concept of “Strip Funding” to instruments that do not have contractual cash flows. These
products are known as perpetual or non-maturity products and hence do not generate contractual cash flows. The process
of determining transfer rates requires adopting the strip funding approach by splitting these products into Core and
Volatile portions based on statistically established Behavioral Profiles. With this method, the volatile portion is considered
to have an overnight maturity and the core portion is assigned a longer maturity (through a Behavior Pattern) which is
comprised of a series of balance strips corresponding to the maximum tenor of the portfolio (on origination of the
portfolio, original strips will have shorter maturities). Each strip is assigned a transfer rate corresponding to its origination
date and corresponding term. The historical, active strips are retained for the portfolio and the portfolio transfer rate is
determined based on the weighted average transfer rate of the strips comprising the portfolio. The weighted average rate
from the strip portfolio is written back to all instrument records that are mapped to this portfolio through the Transfer
Pricing rule.

The characteristics of the replicating portfolio used by the Tractor Method are defined through a Non-Maturity Behavior
Pattern with replicating portfolio option. The following example illustrates the behavior of a small 3 day portfolio rolling
across 4 days.
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Replicating Portfolio

31-Jan-11
Strip Start Maturity Balance TP Rate Date Rolled Comment
0A 31-Jan-11 1-Feb-11 100 5.00% Initial portfolio
0B 31-Jan-11 2-Feb-11 100 5.10% Initial portfolio
ocC 31-Jan-11 3-Feb-11 100 5.20% Initial portfolio
Day 0 Maturity Profile
Total Day 1 Day 2 Day 3
1-Feb-11 2-Feb-11 3-Feb-11 Tractor TP Rate
300 100 100 100 5.10%
Day 1
1-Feb-11 Daily Rollover
Strip Start Maturity Balance Rate Date Rolled Comment
0A 31-Jan-11 1-Feb-11 100 5.00% 1-Feb-11 Matures and
rolls to 1A
oB 31-Jan-11 2-Feb-11 100 5.10%
oC 31-Jan-11 3-Feb-11 100 5.20%
1A 1-Feb-11 4-Feb-11 100 5.30% Rollover strip,
TP’s by engine
Day 1 Maturity Profile
Total Day 1 Day 2 Day 3
2-Feb-11 3-Feb-11 4-Feb-11 Tractor TP Rate
300 100 100 100 5.20%
Dat 2
2-Feb-11 Daily Rollover
0A 31-Jan-11 1-Feb-11 100 5.00% 1-Feb-11
0B 31-Jan-11 2-Feb-11 100 5.10% 2-Feb-11 Matures and
rolls to 2A
ocC 31-Jan-11 3-Feb-11 100 5.20%
1A 1-Feb-11 4-Feb-11 100 5.30%
2A 2-Feb-11 7-Feb-11 100 5.40% Rollover strip,
TP’d by engine
Day 2 Maturity Profile
Total Day 1 Day 2 Day 3
3-Feb-11 4-Feb-11 7-Feb-11 Tractor TP Rate
300 100 100 100 5.30%
Day 3
3-Feb-11 Daily rollover,
and new
business
(reduction of
530)
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31-Jan-11
Strip Start Maturity Balance TP Rate Date Rolled Comment
0A 31-Jan-11 1-Feb-11 100 5.00% 1-Feb-11
oB 31-Jan-11 2-Feb-11 100 5.10% 3-Feb-11
ocC 31-Jan-11 3-Feb-11 100 5.20% 3-Feb-11 Matures and
rolls to 3A
1A 1-Feb-11 4-Feb-11 100 5.30%
2A 2-Feb-11 7-Feb-11 100 5.40%
3A 3-Feb-11 8-Feb-11 100 5.50% Rollover strip,
TP'd by engine
3B 3-Feb-11 4-Feb-11 10 5.50% New Business
strip, TP'd by
engine
3C 3-Feb-11 7-Feb-11 10 5.50% New Business
strip, TP'd by
engine
3D 3-Feb-11 8-Feb-11 10 5.50% New Business
strip, TP'd by
engine
Day 3 Maturity Profile
Total Day 1 Day 2 Day 3
4-Feb-11 7-Feb-11 8-Feb-11 Tractor TP Rate
270 90 90 90 5.39%
Day 4
4-Feb-11 Daily rollover
0A 31-Jan-11 1-Feb-11 100 5.00% 1-Feb-11
oB 31-Jan-11 2-Feb-11 100 5.10% 2-Feb-11
0oC 31-Jan-11 3-Feb-11 100 5.20% 3.-Feb-11
1A 1-Feb-11 4-Feb-11 100 5.30% 4-Feb-11 Matures and
rolls to 4A
2A 2-Feb-11 7-Feb-11 100 5.40%
3A 3-Feb-11 8-Feb-11 100 5.50%
3B 3-Feb-11 4-Feb-11 -10 5.50% 4-Feb-11 Matures and
rolls to 4A
3C 3-Feb-11 7-Feb-11 -10 5.50%
3D 3-Feb-11 8-Feb-11 -10 5.50%
4A 4-Feb-11 9-Feb-11 90 5.60% Rollover strip,
TP’d by engine
Day 4 Maturity Profile
Total Day 1 Day 2 Day 3
7-Feb-11 8-Feb-11 9-Feb-11 Tractor TP Rate
270 90 90 90 5.50%
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The above example assumes a business day calendar is enabled with the following business days defined:
Business Day
Calendar
31-Jan-11
1-Feb-11
2-Feb-11
3-Feb-11
4-Feb-11
7-Feb-11
8-Feb-11
9-Feb-11
10-Feb-11
11-Feb-11

® &6 6 6 6 ® &8 & 6 © © 8

Caterpillar

The Caterpillar method extends the concept of “strip funding” to instruments that do not have contractual cash flows.
These products are known as Perpetual or Non-Maturity Products and hence do not generate contractual cash flows. The
process of determining Transfer Rates requires adopting the 'Strip Funding Approach' by splitting these products into
'Core' and 'Volatile' portions based on statistically established Behavioral Profiles. With this approach, the volatile portion
may be considered as an overnight funding strip and the core portion can be dealt with in accordance with an assumed
maturity structure defined through a Behavior Pattern. For example statistical analysis may imply that the Savings Account
portfolio behaves 20% as volatile and 80% as core of which the maturity is likely to be 3 months. Hence the Funding Strips
that would get created are 20% 1 month, and 80% 3 month.

BEHAVIORAL PATTERN: 20% 1 Month; 80% 3 Months:

Production IRC
EOP
Period Balance im 2M 3M im 2M 3M TP Rate
Mth 1 4000 800 3200 4.00% 4.25% 4.50% 4.40%
Mth 2 7000 760 3200 3040 4.50% 4.75% 5.00% 4.72%
Mth 3 8500 3652 3040 1808 5.00% 5.25% 5.50% 4.92%
Mth 4 9000 3870 1808 3322 5.50% 5.75% 6.00% 5.52%
Mth 5 8000 2382 3322 2296 6.00% 6.25% 6.50% 6.03%
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In the example above we assume that once a funding strip is assigned a certain Transfer Rate based on its original term,
the rate remains constant until the strip matures. Each strip is funded for the original term based on the yield curve in
effect at the start of the strip. In month 4, when the balance is 9000, the strips still outstanding from earlier months are:
3040 as a 3 month term strip, created in month 2 at 5% having a remaining term 1 month; (3870-3040) 1 month term strip
created in month 4, 1808 3 month term strip created in month 3 with 2 month remaining term, and 3322 3 month term
strip created in month 4. The weighted average rate of these strips comes to 5.52% as illustrated in the example above.

In summary:

Month 4 Transfer Rate = (3040*5% + (3870-3040)*5.5% + 1808*5.5% + 3322*6%) / 9000 = 5.52%
Weighted Average Perpetual

This method calculates the simple weighted average of the applicable balance based on maturity bands defined through a
Behavior Pattern. In the following example, the end of period balance as of Jan 31 is split into Core and Volatile strips and
the relevant rates are applied to arrive at the weighted average Transfer Rate.

BEHAVIORAL PATTERN: 20% 1 Month; 80% 3 Months

Run Date EOP Balance 1M Strip 3M Strip 1M Rate 3M Rate TP Rate
Jan 31 100000 20000 80000 3.10% 3.50% 3.42%
Feb 28 200000 40000 160000 3.25% 3.60% 3.53%
Mar 31 300000 60000 240000 3.20% 3.55% 3.48%

Transfer Rate = (20000*3.10% + 80000*3.50%) / 100000 = 3.42%

® Behavior Pattern: Select the Behavior Pattern that is associated with the Product / Currency combination being
defined.

® Interest Rate Code: Select the Interest Rate Code which you want to use as the transfer pricing yield curve.

Note: The Weighted Average Perpetual method applies to both instrument balances and ledger balances.

Unpriced Account

Under the unpriced account method, the transfer rate for the account is defined as the weighted average of the Product
dimension members. While using the unpriced account methodology, you can specify whether the weighted average of
transfer rates has to be taken across all organizational units or for accounts only within that organizational unit.

The following options become available in the application with this method:

® Add Dimension Values: Allows you to select the Product dimension members whose weighted average transfer rate
will be assigned to the product being defined. Caution: You should not base an unpriced account on another
unpriced account.

® Across all Organization Units: Allows you to specify whether weighted average of transfer rates should be taken
across all organization units. If this option is not selected, the weighted average rate will be calculated for each
individual org unit. To calculate for each individual Org Unit, you must also select the Org Unit dimension under
Migration Dimensions in the Transfer Pricing Process.
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Note: The Unpriced Account method applies only to accounts that use the Ledger Table as their data
source.

Transfer Pricing Methods and the Mid-Period Repricing Option

The mid-period repricing option allows you to take into account the impact of high market rate volatility while generating
transfer rates for your products. However, the mid-period repricing option applies only to adjustable rate instruments and
is available only for the following non-cash flow transfer pricing methods:

® Straight Term.

® Spread from Interest Rate Code.

® Spread from Note Rate.

® Redemption Curve.

The rationale behind mid-period repricing is as follows. If you do not select the Mid-Period Repricing option, Oracle Funds
Transfer Pricing computes the transfer rate for an adjustable rate instrument based upon its last repricing date. The
assumption behind this method of calculation is that the input transfer rate for a month should be the daily average trans-
fer rate for that entire month. Consequently, all instruments repricing in that month derive their transfer rates from the

same (average) transfer pricing yield curve. However, this approach misstates the transfer rate, in periods when the inter-
est rate level has moved substantially since the last repricing.

Take the example of a one-year adjustable rate loan. Suppose it reprices on the 15th of the month, and that transfer rates
have moved up 200 basis points since the last reprice. In such a case, the theoretically pure transfer rate for the first half of
the month should be 200 basis points lower than the transfer rate for the second half of the month. In order to apply such
theoretical accuracy to your transfer pricing results, you should select the Mid-Period Repricing option.

Mid-Period Repricing Computations

The Mid-Period Repricing option uses two columns in the Instrument Tables (Current- and Prior- Repricing Period Average
Daily Balance: CUR_TP_PER_ADB, PRIOR_TP_PER_ADB) that are exclusively devoted to this option. These columns must
be accurately populated for the Mid-Period Repricing results to be accurate.

The Mid-Period Repricing Computation process comprises the following steps:

1. Computation of transfer rate for current repricing period.

2. If the computed last repricing date > beginning of processing month, roll back to prior repricing date.
3. Computation of prior period transfer rate.

4. Repetition of steps 2 and 3 as necessary.
5

Computation of the final transfer rate by weighting the results (from current and previous repricing periods) by
average balances and days.

6. Application of the final transfer rate to the instrument record.

Typical Calculations

The following diagram depicts a typical Mid-Period Repricing situation where the instrument reprices during the current
processing month.
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If an instrument reprices during the current processing month, then there are multiple repricing periods spanning the
current month. In this example, there are two repricing periods in the current processing month and the computed last
repricing date > beginning of processing month. Consequently, the repricing dates need to be rolled back by the repricing
frequency until the Prior Last Repricing Date (Prior LRD) <= Beginning of Month and the Mid-Period Repricing
Computation process should be executed as follows:

® Computation of transfer rate for current repricing period.

m  Transfer Pricing Term: Next Reprice Date - Last Reprice Date

m  Transfer Pricing Date: Last Reprice Date

®  Number of Days at that Rate: End of Month + 1- Last Reprice Date

Note: If the Computed Next Reprice Date (the next repricing date for a given repricing period) is less than
or equal to the End of Month, then the Number of Days calculation uses the Computed Next Reprice Date
in place of End of Month. In other words, Number of Days equals the Minimum (End of Month + 1,
Computed Next Reprice Date) - Maximum (Beginning of Month, Computed Last Reprice Date). This example
assumes the use of the Straight Term transfer pricing method. The following table describes the logic for
the computation of the transfer rates for each method.

Method

Date for Rate Lookup

Terms

Interest Rate Code

Spread

Straight Term

Beginning of Reprice
Period

Transfer Pricing Term

Specified in Transfer
Pricing rule

Not Applicable

Spread from Interest
Rate Code

Beginning of Reprice
Period (adjust by Lag
Term in TP Rule)

Specified in Transfer
Pricing rule

Specified in Transfer
Pricing rule

Specified in Transfer
Pricing rule

Spread from Note Rate

Beginning of Reprice
Period

Transfer Pricing Term

Interest Rate Code
from Record

Specified in Transfer
Pricing rule

Redemption Curve

Beginning of Reprice
Period

Specified in Transfer
Pricing rule

Specified in Transfer
Pricing rule

Not Applicable
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® If the computed last repricing date > beginning of processing month, roll back to prior repricing date.
Since the Last Repricing Date is greater than the Beginning of the Processing month, the Roll Back is done as follows:
Computed Next Reprice Date is reset to Last Reprice Date

Computed Last Repricing Date is reset to Last Repricing Date - Reprice Frequency (Prior LRD)
® Computation of prior period transfer rate.

m  Transfer Pricing Term: Last Reprice Date - Prior LRD

®  Transfer Pricing Date: Prior LRD

B Number of Days at that Rate: Last Reprice Date - Beginning of Month

Note: If the Computed Last Reprice Date (the last repricing date for a given repricing period) is greater than
the Beginning of Month, then the Number of Days calculation uses Computed Last Reprice Date in place of
the Beginning of Month. In other words, Number of Days equals Minimum (End of Month + 1, Computed
Next Reprice Date) - Maximum (Beginning of Month, Computed Last Reprice Date).

® Repetition of steps 2 and 3 as necessary. In this example, only one iteration is needed because Prior LRD is less than
the Beginning of the Month.

® Computation of the final transfer rate by weighting the results (from current and previous repricing periods) by
average balances and days.

({CUR_TP_PER_ADRB * Cur Period Transfer Rate = Cur Period Days) + £ (PRIOR_TP_PER_ADE * Prior Period
Transfer Rate = Prior Period Days)) / ((CUR_TP_PER_ADE ~ Cur Period Days) + £ (FRIOR_TF_PER_ADB *
Prior Pariod Days))

The calculation makes the following assumptions:
m  CUR_TP_PER_ADB is the balance applying since the last reprice date
®  PRIOR_TP_PER_ADB is the balance applying to all prior repricing periods

® Application of the final transfer rate to the instrument record.

Exceptions to Typical Calculations

There are two exceptions to typical mid-period repricing computations:

Teased Loan Exception

When the TEASER_END_DATE is the first repricing date, it overrides all other values for LAST_REPRICE_DATE and
NEXT_REPRICE_DATE. During the Teased Period, then, the Computed Last Repricing Date equals the Origination Date and
the Computed Next Reprice Date equals the TEASER_END_DATE. Consequently:

® Ifthe TEASER_END_DATE is greater than the AS_OF_DATE, the Mid-Period Repricing does not apply. The logic to
compute the Transfer rate is based upon the term equal to the TEASER_END_DATE - ORIGINATION_DATE, date equals
the ORIGINATION_DATE.

® When rolling backwards by repricing frequency, if the TEASER_END_DATE is greater than the Computed Last Repricing
Date, Transfer Pricing computes the transfer rates for that period based on the teased loan exception.
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Origination Date Exception

While performing mid-period repricing computations, Oracle Funds Transfer Pricing assumes that if the origination date
occurs during the processing month, the calculation of the number of days (used for weighting) originates on the first day
of the month. This is a safe assumption because the PRIOR_TP_PER_ADB value shows this instrument was not on the
books for the entire month. This impact is measured because the PRIOR_TP_PER_ADB value is used in computing the
weighted average transfer rate. If Oracle Funds Transfer Pricing were to shorten the number of days (as in the weighted
average calculation), it would double-count the impact.

Origination Date Exception: An Example

The following table displays a situation where the origination date occurs during the processing month:

Period 1 Period 2 Period 3

Nov 1 - Nov 10 Nov 11 - Nov 20 Nov 21 - Nov 30

Loan is originated

Loan reprices

Loan Balance =0

Loan Balance = 100

Loan Balance = 100

Transfer Rate =0

Transfer Rate = 6%

Transfer Rate = 8%

Days =10

Days =10

Days =10

Weighting Balance = 50 =
PRIOR_TP_PER_ADB

Weighting Balance = 50 =

Weighting Balance = 100 =

PRIOR_TP_PER_ADB CUR_TP_PER_ADB

Note: The cumulative average daily balance for period 1 plus period 2 is 50.

Taking the origination date exception into account, the Mid-Period Repricing calculation is done as follows:
(6% * S50 * 20 days) + (8% * $100 * 10 days) / (S50 * 20 days + $100 * 10 days) = 7%

If period 1 was not taken into account, the result would have been, (6% * $50 * 10 days) + (8% * $100 * 10 days) / ($50 *
10 days + $100 * 10 days) = 7.33%, which is incorrect.

Related Topics
Transfer Pricing Methodologies and Rules, on page 267
Defining Transfer Pricing Methodologies, on page 436

Defining Transfer Pricing Methodologies Using Node Level Assumptions

In Oracle Funds Transfer Pricing, your product portfolio is represented using the Product Dimension specified in your FTP
Application Preferences. Node Level Assumptions allow you to define transfer pricing, prepayment, and adjustment
assumptions at any level of the Product dimension Hierarchy. The Product dimension supports a hierarchical
representation of your chart of accounts, so you can take advantage of the parent-child relationships defined for the
various nodes of your product hierarchies while defining transfer pricing, prepayment, and adjustment assumptions. Child
nodes for which no assumptions have been specified automatically inherit the methodology of their closest parent node.
Conversely, explicit definitions made at a child level will take precedence over any higher level parent node assumption.

Node level assumptions simplify the process of applying rules in the user interface and significantly reduce the effort
required to maintain business rules over time as new products are added to the product mix. It is also not required for all
rules to assign assumptions to the same nodes. Users may assign assumptions at different levels throughout the hierarchy.
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Note: During creating a new rule, if you perform any activities (such as, conditional assumption creation,
defining products, search, copy across and so on) in Assumption window and click Cancel button, the Rule
will be saved with basic Rule definition and displayed in Rule Summary page.

Behavior of Node Level Assumptions

The following graphic displays a sample product hierarchy:

| Hiararchy Root Nooa |

— Agsats

——  Consumer fssets |

—] Toneumsr Loan: |

Autc Loans
Personal Loans

] Morlgages |
| 30 Yaoar Fixed |

—— 15 vear l ixed |

0 Year Adjustable
15 Year Adjustable

—] Crecit Cards |

—| Premium Cards |
— Reqular Cards |
L] Commercial Assats | | Sccurd Cards |

— Corporate loans |

— Secured Corporate Loans |
| Unzecured Corporate Loans |

L Linbililios ] Line ol Cradil |
——{  Cons.mer Lisbiites |
——  Consumer Checking |
| Lo |
— Savngs |
L  Cumwiial Labililies |

Busiress Checkng Acoount |

Suppose you want to transfer price this product hierarchy using the Spread from Interest Rate Code transfer pricing
method except for the following products:

® Mortgages: You want to transfer price these using the Zero Discount Factors cash flow based method.

® Credit Cards: You want to transfer price all but secured credit cards using the Spread from Note Rate method.

To transfer price in this manner, you need to attach transfer pricing methods to the nodes of the product hierarchy as fol-
lows:

® Hierarchy Root Node: Spread from Interest Rate Code

® Mortgages: Zero Discount Factors Cash Flow

® Credit Cards: Spread from Note Rate
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® Secured Credit Cards: Spread from Interest Rate Code

The transfer pricing method for a particular product is determined by searching up the nodes in the hierarchy. Consider
the Secured Credit Cards in the above example. Since Spread from IRC is specified at the leaf level, the system does not
need to search any further to calculate the transfer rates for the Secured Credit Cards. However, for a Premium Credit Card
the system searches up the hierarchical nodes for the first node that specifies a method. The first node that specifies a
method for the Premium Credit Card is the Credit Card node and it is associated with the Spread from Note Rate method.

Note: Not specifying assumptions for a node is not the same as selecting the "Do Not Calculate" method.
Child nodes for which no assumptions have been specified automatically inherit the methodology of their
closest parent node. So if neither a child node nor its immediate parent has a method assigned, the
application searches up the nodes in the hierarchy until it finds a parent node with a method assigned, and
uses that method for the child node. If there are no parent nodes with a method assigned then the
application triggers a processing error stating that no assumptions are assigned for the particular
product/currency combination. However, if the parent node has the "Do Not Calculate" method assigned to
it then the child node inherits "Do Not Calculate", obviating the need for calculation and for a processing
error.

All parameters that are attached to a particular methodology (such as Interest Rate Code) are specified at the same level
as the method. If multiple Interest Rate Codes are to be used, depending on the type of the product, the method would
need to be specified at a lower level. For instance, if you want to use IRC 211178 for Consumer Products and IRC 3114 for
Commercial Products, then the transfer pricing methodologies for these two products need to be specified at the
Commercial Products and Consumer Products nodes.

You need not specify prepayment assumptions at the same nodes as transfer pricing methods. For example, each
mortgage category can have a different prepayment method while the entire Mortgage node uses the Zero Discount
Factors cash flow method for transfer pricing.

Related Topics
Defining Transfer Pricing Rules, on page 266
Defining Transfer Pricing Methodologies, on page 436

Associating Conditional Assumptions with Assumption Rules, on page 286
Associating Conditional Assumptions with Assumption Rules

Oracle Funds Transfer Pricing extends setup and maintenance of assumptions by allowing users to integrate conditional
logic (optional) into the setup of transfer pricing, prepayment, and TP adjustment methods.

Note: From release 8.0.2, Caterpillar method under Transfer Pricing Rules will not available for selection
under Conditional Assumptions.

The Conditional Assumption Ul is accessed from the Assumption Browser by selecting the Conditional Assumption icon.

286 Funds Transfer Pricing User Guide



Transfer Pricing Methodologies and Rules
Chapter 13—The Oracle Funds Transfer Pricing Process
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The conditional logic is defined through use of Data Filters and/or Maps. These existing objects provide the building blocks
for defining Conditional logic. For example, each Data Filter can provide the logic for a specific condition. In the example
below, the where clause is “Adjustable Type Code = 'Adjustable Rate'. This type of Data Filter can be selected within the
Conditional Assumption Ul.

Filter Definition )

Folder Name EPMG1SEG A% Acoess Type (O Read Only () Read/¥rite

Fitter Name * CS Data Fiter 1 for CA Description

# Filter Type Selection

Fiter Type Data Elamant b

# Data Element Selection
Fiter

Data Element Selection Partfolio Table-Adjustable Type Code ¥ | ==) | method

Specific Values LY

% Specific Values £ » L =

Walyes

w

O000=EOO0%

Q

5.1-Balance Tiers CB
778 Balance Tiers. NB
Adjusiabie Rate
Dev_reprice

Fixed Rate

Floating Rate

None

® Incluge Valies O Exclude Valias
! Update |

= Filter Conditions | : T @

Condtions

= Portfolo Table-Adjustable Type Codeinclude Specific ValuesExact Match: Adjustable Rate

Similarly, a Mapper object provides the necessary reference to one or more hierarchies, when dimension / hierarchy data
is needed to define conditional logic. In the example below, this map refers to a hierarchy created on the Organization Unit
dimension.
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Mapper Definition - €5 Org Unit Map 2 for CA - 1261868/80283 -1 - C5 Org Unit Map 2 for CA

Wembers Jefected Members
Mapper Mapper
ca_test Hierarchies

ORG UNIT

CS OrgWun

€8 Org Unit Map 2 fo
He
MAP_2

Mapper

Hierarchies

Hedge Hierarchy
ORG UNIT_Chris
TestHier

Uttam_Hier

Hi
Definition
o
O =
Security E

created for Dev test
Comments
Save definition as naw version | Version description

Save Close

Note: Maps are accessed from the Infrastructure (HOME) page. You can find them at the following path:

Common Object Maintenance > Unified Analytical Metadata > Map Maintenance

Navigate to Map Maintenance

Select icon to create new Map

On the left hand side, select one or more hierarchies that were enabled in the initial step
Fill in required information, e.g. Name, Effective Dates, and Entity Name

Save

From the Map Maintenance Summary page, select the Map and the icon for “Mapper Maintenance”

N o s~ w N oe

Here, you will see the hierarchy and all parent/child relationships

The range of product attributes supported for conditional assumptions and available for use within Data Filters is deter-
mined by columns which are part of the “Portfolio” definition. The “Portfolio” table class is seeded with the installation,
and can be extended to include user defined columns.

For more information on adding user defined columns to the Portfolio table class, refer toData Model Utilities Guide,
Chapter 2 — Object Management.

When using mappers, Conditional Assumptions can be attached to any level of the hierarchy, allowing assumptions to be
inherited from parent nodes by child nodes.

For example, you can use the Org Unit column to drive the assignment of Transfer Pricing Methods for all members of a
particular Organization. You can create one Conditional Assumption to convey the entire Transfer Pricing Methodology
logic and attach it to the top-level node of the Org Unit hierarchy. All nodes below the top-level node will inherit the same
Transfer Pricing assumption.
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The logic included in a Conditional Assumption determines the specific Transfer Pricing method, Prepayment assumption
or Adjustment Rule that the system will assign to each individual instrument record at run time.

The Conditional Assumption screen allows users to select explicit conditions (from Data Filters and/or Maps) and apply

methods and rule selections to each condition directly. The Filter Conditions are processed by the engine in the order that
they appear on the screen. As soon as a condition is satisfied, the related assumption is applied. The following screenshot
displays a representative Conditional Assumption using a Data Filter:
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Note: If an instrument record does not meet any of the conditions, then the rule logic reverts to the

standard assumption that is directly assigned to the Product / Currency combination. In the example below,
you can see that Fed Funds has both a direct assighment and a conditional assumption. If the condition is
not met, the “Fixed Rate” assumption (ELSE condition) will be applied. In the case of Reverse Repo's, there
is only a Conditional Assumption. In the absence of an ELSE assumption, the engine will use the conditional
assumption in all cases for the Product/Currency pair. To avoid this, users should define the Standard/Else
assumption with an appropriate input.

# Adjusimeni Type Selection
Adjusiment Type
[¥] Liguidiay Adjustment

%2 Assumpilion Browser

(S =2 == 1 E m
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Conditional Assumptions can be applied only to detailed account records (data stored in the Instrument Tables).
Instrument tables must have the TP - Cash Flow, Table Classification Code (200) in or order to use Conditional
Assumptions.

Related Topics
Data Element Filters, on page 153

For more information on defining Maps, see Oracle Financial Services Analytical Applications InfrastructureGuide
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Defining Prepayment Rules

One of the major business risks faced by financial institutions engaged in the business of lending is prepayment risk.
Prepayment risk is the possibility that borrowers might choose to repay part or all of their loan obligations before the
scheduled due dates. Prepayments can be made by either accelerating principal payments or refinancing.

Prepayments cause the actual cash flows from a loan to a financial institution to be different from the cash flow schedule
drawn at the time of loan origination. This difference between the actual and expected cash flows undermines the
accuracy of transfer prices generated using cash flow based transfer pricing methods. Consequently, a financial institution
needs to predict the prepayment behavior of instruments so that the associated prepayment risk is taken in to account
while generating transfer rates. Oracle Funds Transfer Pricing allows you to do this through the Prepayment Rule.

A Prepayment Rule contains methodologies to model the prepayment behavior of various amortizing instruments and
quantify the associated prepayment risk. See:Defining Transfer Pricing Methodologies, on page 436

Prepayment methodologies are associated with the product-currency combinations within the Prepayment rule. See:
Prepayment Rules, on page 447

Oracle Funds Transfer Pricing allows you to make use of the node level and conditional assumption while defining
prepayment methodologies for your products. See: Associating Node Level and Conditional Assumptions with Prepayment
Rules, on page 297

Tip: Prepayment assumptions are used in combination with only the four cash flow based transfer pricing
methods: Weighted Term, Duration, Average Life and Zero Discount Factors.

Related Topics
Ouverview of the Oracle Funds Transfer Pricing Process, on page 264

Defining Prepayment Rules, on page 291
Prepayment Methodologies and Rules

You can use any of the following four methods in a Prepayment rule to model the prepayment behavior of instruments:
Constant Prepayment Method, on page 291

Prepayment Model Method, on page 292

PS.A Method, on page 294

Abrctangent Calculation Method, on page 294

Related Topics

Defining Transfer Pricing Methodologies, on page 436

Defining Prepayment Rules, on page 291

Constant Prepayment Method
The Constant Prepayment method calculates the prepayment amount as a flat percentage of the current balance.

You can create your own origination date ranges and assign a particular prepayment rate to all the instruments with
origination dates within a particular origination date range.

Funds Transfer Pricing User Guide 291



Defining Prepayment Rules
Chapter 13—The Oracle Funds Transfer Pricing Process

Note: All prepayment rates should be input as annual amounts.

Related Topics

Prepayment Methodologies and Rules, on page 291
Defining Transfer Pricing Methodologies, on page 436
Defining the Constant Prepayment Method, on page 454

Prepayment Model Method

The Prepayment Model method allows you to define more complex prepayment assumptions compared to the other
prepayment methods. Under this method, prepayment assumptions are assigned using a custom Prepayment model.

You can build a Prepayment model using a combination of up to three prepayment drivers and define prepayment rates
for various values of these drivers. Each driver maps to an attribute of the underlying transaction (age/term or rate ) so
that the cash flow engine can apply a different prepayment rate based on the specific characteristics of the record.

Note: All prepayment rates should be input as annual amounts.

Prepayment Model Structure
A typical Prepayment model structure includes the following:

® Prepayment Drivers: You can build a Prepayment model using one to three prepayment drivers. A driver influences
the prepayment behavior of an instrument and is either an instrument characteristic or a measure of interest rates.

® The Prepayment Driver Nodes: You can specify one or more node values for each of the prepayment drivers that you
select.

® Interpolation or Range method: Interpolation or Range methods are used to calculate prepayment rates for the
prepayment driver values that do not fall on the defined prepayment driver nodes.

Types of Prepayment Drivers

The prepayment drivers are designed to allow the calculation of prepayment rates at run time depending on the specific
characteristics of the instruments for which cash flows are being generated. Although nine prepayment drivers are
available, a particular prepayment model can contain only up to three prepayment drivers.

The prepayment drivers can be divided into the following two categories:

® Age/Term Drivers: The Age/Term drivers define term and repricing parameters in a Prepayment model. All such
prepayment drivers are input in units of months. These Drivers include:

®  Original Term: You can vary your prepayment assumptions based on the contractual term of the instrument. For
example, you could model faster prepayment speeds for longer term loans, such as a 10-year loan, than for short
term loans, such as a 5-year loan. You would then select the Original Term prepayment driver and specify two
node values: 60 months and 120 months.

m  Repricing Frequency: You can vary your prepayment assumptions based on the repricing nature of the
instrument being analyzed. Again, you could specify different prepayment speeds for different repricing
frequencies and the system would decide which one to apply at run time on a record by record basis.
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Remaining Term: You can specify prepayment speeds based on the remaining term to maturity. For example,
loans with few months to go until maturity tend to experience faster prepayments than loans with longer
remaining terms.

Expired Term: This is similar to the previous driver but instead of looking at the term to maturity, you base your
assumptions on the elapsed time. Prepayments show some aging effect such as the loans originated recently
experiencing more prepayments than older ones.

Term to Repricing: You can also define prepayment speeds based on the number of months until the next
repricing of the instrument.

® Interest Rate Drivers: The Interest Rate drivers allow the forecasted interest rates to drive prepayment behavior to
establish the rate-sensitive prepayment runoff. Interest Rate Drivers include:

Coupon Rate: You can base your prepayment assumptions on the current gross rate on the instrument.

Market Rate: This driver allows you to specify prepayment speeds based on the market rate prevalent at the time
the cash flows occur. This way, you can incorporate your future expectations on the levels of interest rates in the
prepayment rate estimation. For example, you can increase prepayment speeds during periods of decreasing
rates and decrease prepayments when the rates go up.

Rate Difference: You can base your prepayments on the spread between the current gross rate and the market
rate.

Rate Ratio: You can also base your prepayments on the ratio of current gross rate to market rate.

The following diagram illustrates a three-driver prepayment model:

p

| -

The ~ signifies a point on the X-Y-Z plane. In this example it is on the second node of the Z-plane. The Z -plane behaves like

layers.

Oracle Funds Transfer Pricing allows you to build prepayment models using the Prepayment Model rule. The Prepayment
Model rule can then be referenced by a Prepayment Rule.

Related Topics

Prepayment Methodologies and Rules, on page 291

Defining Prepayment Methodologies, on page 450
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PSA Method

The PSA Prepayment method (Public Securities Association Standard Prepayment Model) is a standardized prepayment
model that is built on a single dimension, remaining term. The PSA curve is a schedule of prepayments which assumes that
prepayments will occur at a rate of 0.2 percent CPR in the first month and will increase an additional 0.2 percent CPR each
month until the 30th month and will prepay at a rate of 6 percent CPR thereafter ("100 percent PSA"). PSA prepayment
speeds are expressed as a multiple of this base scenario. For example, 200 percent PSA assumes annual prepayment rates
will be twice as fast in each of these periods -- 0.4 percent in the first month, 0.8 percent in the second month, reaching 12
percent in month 30 and remaining at 12 percent after that. A zero percent PSA assumes no prepayments.

You can create your own origination date ranges and assign a particular PSA speed to all the instruments with origination
dates within a particular origination date range.

Note: PSA speed inputs can be between 0 and 1667

Arctangent Calculation Method

The Arctangent Calculation method uses the Arctangent mathematical function to describe the relationship between
prepayment rates and spreads (coupon rate less market rate).

Note: All prepayment rates should be input as annual amounts.

User defined coefficients adjust this function to generate differently shaped curves. Specifically:

CPRt = k1 - (k2 * ATAN(k3 * (-Ct/Mt + k4)))

where CPRt = annual prepayment rate in period t

Ct = coupon in period t

Mt = market rate in period t

k1 - k4 = user defined coefficients

A graphical example of the Arctangent prepayment function is shown below, using the following coefficients:

k1=0.3

k2=0.2
k3 =10.0
kd=1.2

Each coefficient affects the prepayment curve in a different manner.
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The following diagram shows the impact of K1 on the prepayment curve. K1 defines the midpoint of the prepayment
curve, affecting the absolute level of prepayments. Adjusting the value creates a parallel shift of the curve up or down.
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The following diagram shows the impact of K2 on the prepayment curve. K2 impacts the slope of the curve, defining the
change in prepayments given a change in market rates. A larger value implies greater overall customer reaction to changes

in market rates.
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The following diagram shows the impact of K3 on the prepayment curve. K3 impacts the amount of torque in the
prepayment curve. A larger K3 increases the amount of acceleration, implying that customers react more sharply when

spreads reach the hurdle rate.
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The following diagram shows the impact of K4 on the prepayment curve. K4 defines the hurdle spread: the spread at
which prepayments start to accelerate. When the spread ratio = k4, prepayments = k1.
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Impact of k4

Related Topics

Prepayment Methodologies and Rules, on page 291
Defining Prepayment Methodologies, on page 450
Defining the Arctangent Caleulation Method, on page 457

Associating Node Level and Conditional Assumptions with Prepayment Rules

You can define prepayment methodologies at any level of the product hierarchy. Children of a hierarchical node
automatically inherit the assumptions defined at the parent level. Methodologies directly defined for child nodes take

precedence over those defined at the parent level. See: Defining Transfer Pricing Methodologies Using Node Level Assumptions,
on page 284

You can also use the conditional logic of Conditional Assumptions to define prepayment methodologies based on
particular characteristics of financial instruments. See: Associating Conditional Assumptions with Assumption Rules, on
page 286

Related Topics
Defining Prepayment Rules, on page 291
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Defining Adjustment Rules

Adjustment Rules allow users to define Transfer Pricing Add-on rates that are assigned incrementally to the base FTP rate
to account for a variety of miscellaneous risks such as Liquidity risk or Basis risk or to supplement strategic decision making
through use of Pricing Incentives, Breakage Charges or other types of rate adjustments.

Within both the Standard and Stochastic Transfer Pricing Processes, users can select an appropriate Adjustment rule to
calculate add-on rates or breakage charges.

Add-on rates can be a fixed rate, a fixed amount, or a formula based rate. Breakage Charges can be a fixed percentage, a
fixed amount or can be calculated on an Economic Loss basis. The adjustments are calculated and output separately from
the base funds transfer pricing rate, so they can be easily identified and reported. In addition, Adjustments allow you to
apply event-based logic through the use of conditional assumptions that are applied or varied only if a specific condition is
satisfied.

Related Topics
Overview of the Oracle Funds Transfer Pricing Process, on page 264
Creating Adjustment Rules, on page 473

Adjustment Methods and Rules

You can use any of the following methods in an Adjustment rule when the selected Adjustment Type is Liquidity Premium,
Basis Risk Cost, Pricing Incentive or Other Adjustment:

® Fixed Rate

® Fixed Amount

® Formula Based Rate

® Use TP Method from selected TP Rule

Alternatively, you can use any of the following methods in an Adjustment rule when the selected Adjustment Type is
Breakage Charge:

©® Economic Loss
©® Fixed Amount

® Fixed Percentage

Related Topics
Defining Adjustment Rules, on page 298
Defining Adjustment Methods, on page 474
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Adjustment - Fixed Rate

Adjustment Rule @

Adjustment Rules > Adjustment Ruls (Definition Mode) > Adjustment Rule Details

4 Adjustment Type
E3 Adjustment Type Selection
® Basis Risk Cosis

# Define Adjusiment Rule

Selected Product [personal loan v Term v

Adjustment Method™ |Fixed Rate v] Output Audit Detail 1
4 Fixed Rate
Reference Tem® Original Term v Lookup Method*™ ® Range () Interpolation
A Parameters I [ I
=k []| Operator Term Multiplier Operator Term Multiplier Rate
i Er— 2

o]

The Fixed Amount Adjustment method allows the user to associate an amount with specific terms or term ranges.
Reference term selections include

® Repricing Frequency: The fixed amount is matched to the specified reprice frequency of the instrument. If the
instrument is fixed rate and, therefore, does not have a reprice frequency, the fixed amount lookup happens based on
the original term of the instrument.

® Original Term: The calculation assigns the fixed amount based on the original term on the instrument.

® Remaining Term: The calculation assigns the fixed amount based the remaining term of the instrument.
The remaining term value represents the remaining term of the contract and is expressed in days.

Remaining Term = Maturity Date — As of Date

® Duration (read from the TP_DURATION column): The calculation assigns the fixed amount based on the Duration of
the instrument, specified in the TP_DURATION column.

® Average Life (read from the TP_AVERAGE_LIFE column): The calculation assigns the fixed amount based on the
Average Life of the instrument, specified in the TP_AVG_LIFE column.

You can create your own reference term ranges and assign a particular adjustment amount to all instruments with a refer-
ence term falling within the specified range.

Note: All adjustment rates should be input as annual rates.

Related Topics
Adjustment Methods and Rules, on page 298
Defining Adjustment Methods, on page 474
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Adjustment - Fixed Amount

Adjustment Rule e

Adjustment Rules > Adjustment Rule {Definition Mode) » Adjusiment Rule Details

# Adjustment Type
Adjustment Type Selection
®  Basis Risk Costs

# Define Adjusiment Rule

Selected Product [personal loan v Term v

Adjustment Method™ [Fixed Amount V] Output Audit Detail 7]
# Fixed Amount
Reference Term* Original Term ~ Lookup Method* @ Range () Interpolation
% Parameters |
=E| []| Operator Term Multiplier Operator Term Multiplier Amount
(B E— I vl

]

The Fixed Amount Adjustment method allows the user to associate an amount with specific terms or term ranges.
Reference term selections include:

©

Repricing Frequency: The calculation retrieves the rate for the term point equaling the reprice frequency of the
instrument. If the instrument is fixed rate and, therefore, does not have a reprice frequency, the calculation retrieves
the rate associated with the term point equaling the original term on the instrument.

Original Term: The calculation retrieves the rate for the term point equaling the original term on the instrument.

Remaining Term: The calculation retrieves the rate for the term point corresponding to the remaining term of the
instrument. The remaining term value represents the remaining term of the contract and is expressed in days.
Remaining Term = Maturity Date — As of Date

Duration (read from the TP_DURATION column): The calculation retrieves the rate for the term point corresponding
to the Duration of the instrument, specified in the TP_DURATION column.

Average Life (read from the TP_AVERAGE_LIFE column): The calculation retrieves the rate for the term point
corresponding to the Average Life of the instrument, specified in the TP_AVG_LIFE column.

You can create your own reference term ranges and assign a particular adjustment amount to all instruments with a refer-
ence term falling within the specified range.

Note: All adjustment amounts should be input in base currency for the selected product / currency
combination.

Related Topics

Adjustment Methods and Rules, on page 298

Defining Adjustment Methods, on page 474
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Adjustment - Formula Based Rate

# Adjustment Type
£y Adjustment Type Selection
#  Pricing Incentives
# Define Adjustment Rule
Selected Product [Home Loans v
Adjustment Method® [Formuia Based Rate V] Output Audil Detal O
# Formula Based Rate
Reference Term* [ v Assignment Dale*
As Of Date
Interest Rate Code* | hd Lookup Method* Last Repricing Date
Origination Date
Commitment Start Date
% Parameters TP Effeciive Dale | o |
== []| operator Term Multiplier Operator Term Multiplier Formula Adjustment Effective Date
] 12| Months v|= v| 12| Months v

The Formula Based Rate Adjustment method allows the user to determine the add-on rate based on a lookup from the
selected yield curve, plus a spread amount and then the resulting rate can be associated with specific terms or term
ranges. Reference term selections include:

® Repricing Frequency: The calculation retrieves the rate for the term point equaling the reprice frequency of the
instrument. If the instrument is fixed rate and, therefore, does not have a reprice frequency, the calculation retrieves
the rate associated with the term point equaling the original term on the instrument.

® Original Term: The calculation retrieves the rate for the term point equaling the original term on the instrument.

® Remaining Term: The calculation retrieves the rate for the term point corresponding to the remaining term of the
instrument. The remaining term value represents the remaining term of the contract and is expressed in days.

® Remaining Term = Maturity Date — As of Date

® Duration (read from the TP_DURATION column): The calculation retrieves the rate for the term point corresponding
to the Duration of the instrument, specified in the TP_DURATION column.

® Average Life (read from the TP_AVERAGE_LIFE column): The calculation retrieves the rate for the term point
corresponding to the Average Life of the instrument, specified in the TP_AVG_LIFE column.
You can create your own reference term ranges and assign a particular formula based adjustment rate to all instruments

with a reference term falling within the specified range.

With this method you also specify the Interest Rate Code and define an Assignment Date for the Rate Lookup. The Interest
Rate Code can be any IRC defined within Rate Management, but will commonly be a Hybrid IRC defined as a Spread Curve
(e.g. Curve A — Curve B).

Assignment Date selections include:
As of Date

Last Repricing Date

Origination Date

TP Effective Date

Adjustment Effective Date

® & 6 6 & 8

Commitment Start Date

The formula definition is comprised of the following components
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Adjustment Rule Details
Adjustment Rules = Adjustment Rule (Definition Mode) = Adjusiment Rule Delails = Formula Based Rate Definition

Interest Hate -
Code

@
o

ransfer

=]
@
=
-

% Assumtions
Term Point 3| | Months b Coefficient .10

Rate Spread 0.00

Term Point: Allows you to associate a specific term point from the IRC to each Term Range.

Coefficient: Allows you to define a multiplier which is applied to the selected rate.
Rate Spread: Allows you to define an incremental rate spread to be included on top of the IRC rate.
The resulting formula for the adjustment rate is: (Term Point Rate * Coefficient) + Spread

e.g.

# Parameters

=I=| [ ]| Operator Term Operator Term Multiplier Formula

- w 0f == w 12| Manths w

Note: For increased precision, you can reduce the Term Ranges to smaller term increments allowing you to
associate specific IRC rate tenors with specific terms.
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Adjustment - Use TP Method from Selected TP Rule

' T— )
Adjustment Rule L2 |
Adjustment Rules > Adjustment Rule (Edit Mode) > Adjustment Rule Details
# Adjustment Type
<f, Adjustment Type Selection
@  Basis Risk Cosis

# Define Adjustment Rule

Selected Product |Murlgage Loans v| Term | Standard ~
I Adjustment Method* |Use TP Methed from Selected TP Rule v| Output Audit Detail O

Apply

H100% l

The "Use TP Method from Selected TP Rule" selection allows the user to calculate the add-on rate based on any TP
method available in the selected Transfer Pricing Rule.

Users have the option to attach any Transfer Pricing Rule on the Adjustment Rule summary page, separately for each type
of add-on rate. The TP Methods mapped to product hierarchy members in the TP Rule will be read during the adjustment
rate calculation process and will be applied during calculation of the Adjustment Rate(s). Outputs will be written to the
respective Adjustment Rate column, e.g. Basis Risk Cost Rate, Liquidity Premium Rate, Pricing Incentive Rate or Other
Adjustment Rate.

Adjustment Rule

©

Assumption Specification > Adjustment Rule (Edit Mode)

# Adjustment Rule

Name * C5 Adjustment Rule 1
Description cs testing
Folder * [oFsPFTSEG v Access Type © O Read Only @ Read/Wite

# Product Hierarchy Selection

Folder * | OFSPFTSEG V| Product Hierarchy = CS Product Hier (for testing) hd

# Currency Selection

Currency * | US Dollar | US Dollar

# Adjustment Type Selection

Adjustment Type * E] Folder Transfer Pricing Rule
] Basis Risk Costs [oFsPFTSEG v] [CS TP Rule 1 (for tesling) v
Liquidity Adjustment |oFsPFTSEG v| [CS TP Rule 1 (for testing) V|
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Related Topics
Adjustment Methods and Rules, on page 298
Defining Adjustment Methods, on page 474

Breakage Charges

A breakage charge represents the cost of breaking a contractual obligation. In Bank Finance this typically means the early
prepayment of a loan by a customer or the early withdrawal of deposit funds by a customer. “Early” in this sense means
before the contractual maturity date.

The gain or loss to the Bank from such early prepayments and withdrawals is the opportunity cost of not being able to
replace the spread earned on the asset or deposit being lost. For example, the early withdrawal of funds from a 2 year
term deposit exposes the bank to the risk of replacing that funding in a higher rate environment and thereby reducing the
net interest margin earned before the withdrawal. With matched-term transfer pricing, this risk is split between the Line
Unit and Treasury. The Line Unit holds the risk of deteriorating credit spread, but Treasury holds the funding risk (the risk
that the funding spread between the Bank's assets and liabilities will narrow).

There are three Breakage Charge methods available including:
® Economic Loss
® Fixed Amount

® Fixed Percentage

Breakage Charge — Economic Loss

4 Adjustment Type
£3 Adjustment Type Selection
(# Bieskage Chargss

4 Define Adjustment Rule

Selected Product Comnl Loans-Fixed v

Adustrert Methad Economic Loss v

# Econamic Loss

Interest R ate Code Transfer Pricing Yield Curve A Rate Spread 0.00

Mirimum Charge -9999

The Economic Loss breakage charge method sets out to compute the cost to the organization (economic loss) incurred for
terminating the funding liability (also known as the shadow liability). The calculation assumes the funding liability has the
exact attributes of the funded / terminated instrument. The rate of the funding liability is equal to the Transfer Rate.
Economic Loss is computed as follows:

For Assets:

Economic Loss =BV - MV

For Liabilities:
Economic Loss = MV—- BV
Where:

MV: Market Value of the funding Liability
BV: Book Value of the broken instrument
The following is a simplified example of the Economic Loss calculation for a standard Term Deposit:

Book Value: $1,000.00
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Original Term: 24 Months

Break after: 12 Months

Original TP Rate: 2.40% (based on straight term method)

Reference Rates:

Effective Date 1M 12M 24M
At Origination 2.00 2.40 1.75
At Month 12 2.00 2.40 1.75
Cash flows of remaining funding after break event:

Original

TP COF Total
Month Principal @ 2.40% CF Orig TP
13 $2.00 $2.00
14 $2.00 $2.00
15 $2.00 $2.00
16 $2.00 $2.00
17 $2.00 $2.00
18 $2.00 $2.00
19 $2.00 $2.00
20 $2.00 $2.00
21 $2.00 $2.00
22 $2.00 $2.00
23 $2.00 $2.00
24 $1,000.00 $2.00 $1,002.00
Market Value at Month 12 1,003.957
Book value -1,000.00
Breakage charge 3.957

Note: If you are calculating Breakage Charges, using the Economic Loss method, you must select the
"Remaining Term" option in your Transfer Pricing Process, to generate the correct cash flows for the funding

liability.
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Breakage Charge — Fixed Amount

# Adjustment Type
Adjustment Type Selection
(3) Breakage Charges

2 Define Adiustrmznt Fule

Comm'l Loans-Fixed b

Fixed Amount R ‘

Selectzd Product

Adjustment Method

# Fixed Amount

Break Funding fumount 100

The Fixed Amount method allows users to directly input the amount of the breakage charge. This method would typically
be used in cases where the cash flows and Economic Loss method are not appropriate for determining the breakage cost.

The only input required for this method is the breakage charge amount.

Breakage Charge - Fixed Percentage

% Adjustment Type
Adjustment Type Selection
(%) Breakage Charges

2 Define Adjustment Fule

Selected Product Comml Loans-Fixed -

Adjustment Method Fixed Percentage

# Fixed Percentags

Break Funding Rate 5.00 Mirimum Charge:

An alternative to the Fixed Amount method, the Fixed Percentage approach allows you to input a percentage that is
multiplied by the breakage amount to determine the breakage charge.
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Calculation:
Breakage Charge = Break Amount x (Charge % / 100)

If the resulting amount is greater than the specified minimum charge, the calculated amount is output. Otherwise the
minimum charge will be output.

Pre-requisites for calculating Breakage Charges:

1. Break event records should be populated in the FSI_D_BREAK_FUNDING_CHARGES table. This can be done directly
through a manual data loading process or can be automated using an FTP Break Identification Process. (see Break
Identification Process, on page 539)

2. An Adjustment Rule should be defined with Breakage Charge assumptions created for all of the relevant Product /
Currency combinations (see Adjustment Rules, on page 471)

3. AsStandard TP Process should be defined with the following: (see Transfer Pricing Process, on page 507
m  The Break Funding Charges table selected on the Product Selection block
®  Adjustments must be selected on the Calculation Elements block

®  An Adjustment Rule containing the required Breakage Charge assumptions must be selected
Associating Node Level and Conditional Assumptions with Adjustment Rules

You can define adjustment methods at any level of the product hierarchy. Children of a hierarchical node automatically
inherit the assumptions defined at the parent level. Methodologies directly defined for child nodes take precedence over

those defined at the parent level. See: Defining Transfer Pricing Methodologies Using Node Level Assumptions, on page 284

You can also use the conditional logic of Conditional Assumptions to define Adjustment methods based on the particular
characteristics of your financial instruments. See: Associating Node Level and Conditional Assumptions with Prepayment Rules,
on page 297

Related Topics
Adjustment Rules, on page 471
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Defining Alternate Rate Output Mapping Rules

Within the Standard Transfer Pricing Process, users can select an appropriate Alternate Rate Output Mapping rule to
output transfer pricing results to the seeded or user-defined alternate columns instead of the standard default column.

The Alternate Rate Output Mapping rule lets you select the alternate columns to output transfer rate, option cost, and
adjustment calculation results for each instrument record for a transfer pricing process run. This functionality allows you
to output more than one transfer rate, option cost, or adjustment calculation result for each instrument record through
multiple transfer pricing process runs.

For example, you may run Oracle Funds Transfer Pricing once without selecting an Alternate Rate Output Mapping rule
and thus use the original default output columns, such as TRANSFER_RATE and MATCHED_SPREAD_C, to store transfer
pricing results. You may then run the application a second or third time using an Alternate Rate Output Mapping rule in
different Transfer Pricing Processes, which run against the same instrument records. The result would be two or three
transfer rate, option cost, or adjustment calculation results populated into distinct columns for each instrument record in
the specified Instrument tables.

Related Topics
Defining and Executing a Transfer Pricing Process , on page 309
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Defining and Executing a Transfer Pricing Process

Defining and executing a Transfer Pricing Process is one of the mandatory steps in Oracle Funds Transfer Pricing. The

Transfer Pricing Process allows you to:

® Select transfer pricing, prepayment, and adjustment assumptions, respectively contained in the associated Transfer
Pricing, Prepayment, and Adjustments rules, within the Transfer Pricing Process.

® Determine the data that you want to process in a particular run.

® Define the calculation elements used in transfer rate, option cost, economic value and adjustment calculations in
addition to migrate transfer pricing results to the Management Ledger table.

® Choose the calculation mode for generating transfer pricing results, such as Remaining Term or Standard.

® Select which calculations, such as, Transfer Rates, TP Rate Adjustments or Option Costs, to perform.

® Optionally select an Alternate Rate Output Mapping Rule. Alternate Rate Output Mapping rules can be used when
you want to direct the FTP output to non- standard columns.

Once a Transfer Pricing Process has been created, a user may select RUN from the summary page to execute it.

When a Transfer Pricing Process rule is executed, detail records are processed and individual records are updated with the
results of the transfer pricing process. These results are based on the calculation elements selected.

The following table displays the Instrument table fields that may be updated as a result of transfer pricing processing when

you select Account tables as the data source.

Instrument Table Fields Updated by Transfer Pricing Processing:

Calculation Type Calculation Mode

Account Table Field

Transfer Rates Standard

TRANSFER_RATE and MATCHED_SPREAD_C
CHARGE_CREDIT_TRATE

Transfer Rates Remaining Term

TRAN_RATE_REM_TERM
CHARGE_CREDIT_TRATE_REM_TERM

Option Costs Standard

HISTORIC_STATIC_SPREAD and HISTORIC_OAS

Option Costs Remaining Term

CUR_STATIC_SPREAD and CUR_OAS

Adjustments - Liquidity Any LIQUIDITY_PREMIUM_RATE

Adjustment LIQUIDITY_PREMIUM_AMT
LIQUIDITY_PREM_CHARGE_CREDIT

Adjustments - Basis Risk Cost Any BASIS_RISK_COST_RATE

BASIS_RISK_COST_AMT
BASIS_RISK_CHARGE_CREDIT

Adjustments - Pricing Incentives | Any

PRICING_INCENTIVE_RATE
PRICING_INCENTIVE_AMT
PRICING_INC_CHARGE_CREDIT

Adjustments - Other Any
Adjustments

OTHER_ADJUSTMENTS_RATE
OTHER_ADJUSTMENTS_AMT
OTHER_ADJ_CHARGE_CREDIT

Adjustments - Breakage Charges | Remaining Term

BREAK_FUNDING_RATE
BREAK_FUNDING_AMT
BREAK_FUNDING_MV

Economic Value - All In TP Rate Any

EV_ALLIN_TP_RATE

Economic Value - TP Rate Any

EV_TP_RATE
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Calculation Type Calculation Mode Account Table Field
Economic Value - Liquidity Any EV_LIQ_PREM_RATE
Premium Rate

Economic Value - Pricing Any EV_PRIC_INC_RATE
Incentive Rate

Economic Value - Basis Risk Rate | Any EV_BASIS_RISK_RATE
Economic Value - Other Any EV_OTH_ADJ_RATE

Adjustment Rate

Economic Value - Other Any EV_OTH_ADJ_RATE_ALT
Adjustment Rate Alt

Additionally, you may choose the Ledger table as the data source for transfer pricing certain products. If the Ledger table
data source is selected, the following rows are created for each product:

® Financial Element 170, Average Transfer Rate

® Financial Element 450, Charge/Credit

® Financial Element 172, Average Remaining Term Transfer Rate
(10}

Financial Element 452, Charge/Credit Remaining Term

Note: For a given combination of Organizational Unit and Product dimensions, only one row should exist for
transfer rate (170 or 172) and charge/credits (450 or 452).

Tip: Depending on the Charge Credit Balance type selected in your Application Preferences, Either Average
Balance, Financial Element 140 or Ending Balance, Financial Element 100, must exist in the Ledger Table in
order to successfully transfer price ledger balances.

TP_EFFECTIVE_DATE is used by the FTP Standard Process as an override date for determining the historical rate from the
specified interest rate curve (IRC). TP_EFFECTIVE_DATE is typically used in cases where the customer rate on the
instrument record is set before the origination date and users wish to align the TP Rate lookup with the date that the
customer rate was set.

The FTP process normally uses the ORIGINATION_DATE for fixed rate instruments or LAST_REPRICE_DATE for adjustable
rate instruments to determine historical rate effective date for the transfer rate lookup. This input allows users to specify
an alternate effective date.

If applicable, set the TP_EFFECTIVE_DATE = ISSUE_DATE or the date on which the customer rate was set.

® TP_EFFECTIVE_DATE should be NULL if not applicable. Do not default TP_EFFECTIVE_DATE (for example,
01-JAN-1900) to a valid date as the TP Engine will reference any valid date.

©® TP_EFFECTIVE_DATE <> ORIGINATION DATE
© TP_EFFECTIVE_DATE <> LAST REPRICE_DATE

Related Topics

Ouverview of the Oracle Funds Transfer Pricing Process, on page 264
Defining Transfer Pricing Rules, on page 266
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Defining Prepayment Rules, on page 291
Defining Alternate Rate Output Mapping Rules, on page 308
Defining Adjustment Rules, on page 298

Transfer Pricing Option Cost, Oracle Financial Services Cash Flow Engine Reference Guide
Transfer Pricing Process and the Propagation Pattern

Transfer Pricing theory suggests that a Transfer Rate on a fixed rate instrument should apply throughout its entire life (for
Fixed Rate Instruments) or Repricing Term (for Adjustable Rate Instruments). We apply this theory to Transfer Rate
propagation.

Note: Adjustment Rates will be propagated regardless of their fixed / adjustable rate characteristic.

The Propagation Patterns allow you to pull forward (propagate) the Transfer Rate and Matched Spread on any applicable
instrument record from a prior period of history. Propagation methodologies are defined at the application level and apply
to all TP process rules.

When Propagation is run in a single process, together with Transfer Pricing rate calculations, the TP Engine will first
propagate rates and then will calculate rates for the remaining un-priced records.

Note: Use the “skip non-zero rates” selection option in the TP Process to avoid overwriting TP rates on
records that have either propagated rates or rates previously populated.

The Propagation process will generally refer to details on the individual instrument records to determine if Transfer Rates
are eligible for propagation.

For example,
If an instrument is fixed rate, then propagate.
If an instrument is adjustable, and a repricing has not occurred between prior period and current period, then propagate.

In addition to the above general logic, if Transfer Rate calculation is also selected in the same TP Process, then an
additional test to confirm whether the TP Method for the applicable products is a “Bulk update” TP method then
additionally, propagation will not happen for related instrument records.

The test to determine if a TP method is a bulk method is as follows:
Spread from Interest Rate Code with mid-period repricing not selected
Moving Average

Spread from Interest Rate Code or Redemption Curve with mid-period repricing not selected and Origination Date = As of
Date

The Standard Transfer Pricing Process allows you to propagate Transfer Rates and Adjustment Rates, and the Stochastic
Transfer Pricing Process allows you to propagate Options Costs and Adjustment Rates. Depending upon your
requirements, you can choose to propagate prior period results on the Transfer Pricing Calculation Selection block.

The main goal of using propagation is to improve performance. Since Propagation uses a bulk processing approach, it
provides significant performance improvement over processing instruments with a row-by-row approach. Although
precise performance numbers may vary depending on the hardware and database configuration, processing a set of
instrument records using propagation is significantly faster than doing it on the same set of records on a row-by-row basis.
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Note: The Transfer Pricing engine will propagate rates for instruments where it finds a matching
ID_NUMBER for the As_of_date data set and the selected prior period data set.

Related Topics
Defining and Executing a Transfer Pricing Process , on page 309

Transfer Pricing Process and Audit Options

Transfer Pricing Processes provide you with three audit options: Detailed Cash Flow, Forward Rates, and 1 Month Rates.
While Detailed Cash Flow audit option is applicable to both Standard and Stochastic TP Processes, the Forward Rates and
1 Month Rates audit options are applicable only to Stochastic TP processing.

By selecting the Detail Cash Flow option in the Transfer Pricing Process Audit block, you can audit daily cash flow results
generated by the Oracle Funds Transfer Pricing application. Selecting this option writes out all cash flow and repricing
events that occur for processed records. The number of records written is determined by the user based on the value
input for the Number of Records.

The relevant financial elements for each instrument record and the cash flow results are stored in the
FSI_O_PROCESS_CASH_FLOWS table.

Note: Propagation plus Detail Cash Flow output should not be checked in the same process, as this may
result in less than the expected number of instrument records being output.

After processing cash flows from Transfer Pricing, do the following to view the audit results:
® Determine the value of the ID Numbers for the instruments that you want to process.
® View data by:

m  Querying the FSI_O_PROCESS_CASH_FLOWS table with Oracle SQL Developer, SQL Plus, Toad or an equivalent
SQL query tool.

Related Topics

Defining and Executing a Transfer Pricing Process , on page 309

SQL Query Results
The results of running a SQL query can be exported to an Excel file for validation.
Financial Elements

The FINANCIAL_ELEMENT_ID column lists the financial elements written for each payment and repricing event processed
by the cash flow engine. An initial set of data is also written, recording the balance and rate as of the last payment date.

The following table describes the financial elements that can be present in a base set of financial elements written during
a cash flow audit process:
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Financial Elements Written During Audit

Financial Element Description

Initial Event

100 Ending balance. Final balance on payment date, after the payment has occurred.

430 Interest cash flow.

210 Total principal runoff, including scheduled payments, prepayments, and balloon payments.

60 Beginning balance. Starting balance and payment date, prior to payment.

120 Runoff Net Rate. Rate at the time of payment, weighted by ending balance. To view actual rate, divide
financial element 120 by financial element 100.

490 Discount factor used to determine present value of cash flow on the payment date.

Initial Event

250 Par balance at time of repricing.

280 Before Reprice Net Rate. Rate prior to repricing, weighted by reprice balance. To determine true rate,
divide this financial element value by financial element 250.

290 After Reprice Net Rate. Newly assigned net rate after repricing occurs, weighted by reprice balance. To
determine true rate, divide this financial element value by financial element 250.

Initial Event

100 Initial balance at start of processing.

120 Initial net rate at start of processing.

Cash Flow Codes

The Cash Flow Code column lists a code for each row that describes the event modeled by the cash flow engine.

The following table describes the different cash flow codes:

Description of Cash Flow Codes:

Cash Flow Code

Description

1 Initial recording of balances and rates.

2 Payment event only.

20 Reprice event only (not during tease period).

8 Reprice during tease period.

22 Reprice and payment event together (not during tease period).
10 Reprice and payment during tease period.

Data Verification

You can export results from your SQL query into Excel format and use Excel to validate the results. If the cash flows do not
behave as expected, examine instrument table data or your assumptions. For more information on Cash Flow Calculations,
See: Oracle Financial Services Cash Flow Engine Reference Guide.
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Transfer Pricing Process Rule and Calculation Modes

You can choose to transfer price your product portfolio either in the Standard or in Remaining Term calculation mode.

The Standard calculation mode allows you to calculate transfer rates for instrument records based on the Origination date
or Last Repricing Date of the instruments. It can also be used to calculate Option Costs based on the Origination Date.

The Remaining Term calculation mode allows you to calculate transfer rates and option costs for instrument records based
on the remaining term of the instrument from the calendar period end date of the data, rather than the Origination Date
or Last Repricing Date of the instruments.

The Remaining Term calculation mode treats your portfolio as if you acquired it on the As of Date of your data and thereby
allows you to measure current rate risk spread. Once you know the current rate risk spread, you can segregate your total
rate risk spread into that accruing from taking current rate risk and that accruing from taking embedded rate risk:

Embedded Rate Risk Spread = Total Rate Risk Spread - Current Rate Risk Spread
It is important to segregate total rate risk into embedded and current rate risks for the following reasons:
® The current rate risk can be actively managed through an effective Asset/Liability Management process.

® Embedded rate risk is a result of rate bets taken in the past. However, it is important to measure and monitor this risk.
When you are aware of your embedded rate risk you will neither be lulled into a false sense of security or take drastic
actions in response to profit or losses caused by the embedded rate risk.

Transfer Pricing Process and Migration Options

The purpose of the Ledger Migration process is to generate dollar charges or credits for funds provided or used for a
combination of dimensions. The information necessary to generate these charges or credits (through transfer rates,
adjustments and option cost processing) originates from the Instrument Tables and the results are inserted into the
Management Ledger table, and are available for use in the calculation of profitability and risk measures.

Note: The Management Ledger table is also known as LEDGER_STAT.

Within the Transfer Pricing Process definition screen, on the "Migration" block, users can select from 2 options for the
charge / credit method:

® Account Level
® Ledger Level
The Account Level method will sum the charge / credit amounts computed at the individual instrument level (based on the

instrument's current or average book balances) and will group the results by the set of selected dimensions and migrate
the amounts, together with the weighted average transfer rates to the Management Ledger table.

The Ledger Level method will compute the weighted average transfer rates from the instrument data and will migrate
these values to the Management Ledger table. The migration process will then multiply the weighted average transfer
rates by the Ending or Average balances on the Management Ledger Table to arrive at the TP charge or credit amounts.

The following Migration — Charge/Credit Methods are available:

With both methods, the following rows are created for each product (and combination of selected dimensions). An offset
entry to the funding center (offset org unit) is also created.

When Transfer Rate is selected (based on Standard or Remaining Term option):
® Financial Element 170, Average Transfer Rate

® Financial Element 450, Charge/Credit

314 Funds Transfer Pricing User Guide



Defining and Executing a Transfer Pricing Process
Chapter 13—The Oracle Funds Transfer Pricing Process

® Financial Element 172, Average Remaining Term Transfer Rate

® Financial Element 452, Charge/Credit Remaining Term

When Adjustments are selected (based on population of noted adjustment type):
Financial Element 174, Average Liquidity Adjustment Rate

Financial Element 414, Liquidity Adjustment Charge/Credit

Financial Element 175, Average Basis Risk Cost Rate

Financial Element 415, Basis Risk Cost Charge/Credit

Financial Element 176, Average Pricing Incentive Rate

Financial Element 416, Pricing Incentive Charge/Credit

Financial Element 177, Average Other Adjustment Rate

® 6 6 6 ® & & 6

Financial Element 417, Other Adjustment Charge/Credit

When Option Costs are selected: (based on Standard or Remaining Term option)
® Financial Element 171, Average Historic Option Cost

® Financial Element 451, Historic Option Cost Charge/Credit

® Financial Element 173, Average Current Option Cost

® Financial Element 453, Current Option Cost Charge/Credit

Note: For a given combination of Organizational Unit and Product dimensions (or any other combination of
dimensions), only one row should exist for the associated rate (170 - 177) and charge/credit amount
(414-417 or 450-453). An offset posting to the "Offset Org Unit" or Funding Center, is also made for each
posting.

Oracle Funds Transfer Pricing provides great flexibility in the ledger migration process and the generation of corresponding
charges and credits. Users can specify ledger migration for a combination of an extended list of dimensions, including
organizational unit, product, channel, gl account, geography or any other dimension that is part of key dimension set.

Tip: Only the key dimensions are available for inclusion during the migration process. This is because Oracle
Funds Transfer Pricing displays only the processing key dimensions in the user interface.

You can choose to migrate the transfer rate, adjustment amounts