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CHAPTER 1 Introduction

Introduction to Profitability Management

This chapter presents the following topics:

Oracle Financial Services Analytical Applications Overview
Oracle Financial Services Enterprise Performance Management
Oracle Financial Services Enterprise Risk Management

Getting Started

Oracle Financial Services Enterprise Performance Management

To help financial institutions grow, manage risk, and optimize shareholder value, Oracle delivers a comprehensive,
integrated suite of financial services analytical applications.

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 a standalone data warehouse with prepackaged data elements for the financial
services industry. OFSAADM is also the foundation for the OFS applications. It provides the database structures
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 soutces 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
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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 cen-
trally managed. 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 marketplace.

OFSAA Profitability Management

Oracle Financial Services Profitability Management enables financial setvices 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.

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 Pricing Management, Transfer Pricing Component

Oracle Financial Services Pricing Management, Transfer Pricing Component is an interactive application that
provides real-time transfer rates to support pricing loan transactions that reflect immediate market conditions.
Risk-based pricing queries are directly integrated with the Oracle Financial Services Funds Transfer Pricing solution
and leverage the same business rule logic. Query results incorporate all details of the underlying transfer price and
include all elements of a product's profit and loss, including the allocated expense, expected loss, and capital chatge.

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 measutes 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.
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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 cutrent book of business and forecasted new volumes,
Oracle Financial Services Balance Sheet Planning enables the delivery of accurate margin forecast and
comprehensive, meaningful budgets.

Oracle Financial Services Enterprise Risk Management

Enterprise risk management (ERM) solutions span all areas of risk, including credit, market, operational, liquidity,
fixed asset, business and reputation risk, enabling institutions to manage all their risks and provide necessary feeds
for compliance-based reporting. The capabilities of Oracle Reveleus for risk management help financial institutions
address compliance issues such as Basel II that demand a close operational synergy between finance and other
business areas.

Governance Risk and Compliance (GRC)

The Oracle Reveleus GRC (Governance, Risk, and Compliance) framework surrounds both the Oracle Reveleus and
Oracle Mantas risk and compliance "point" solutions. It provides an end-to-end GRC solution that leverages a
comprehensive data model and robust dashboard functionality. The framework facilitates a transparent view of all
GRC-related activities across the enterprise, allowing senior management to identify and mitigate any operational
inefficiencies that might potentially increase noncompliance risks or the overall cost of compliance.

Customer Insight

Evaluating customer value is becoming tougher. Customer relationships are becoming more complex, involving
several bank personnel, and have extended time periods. Increasingly, banks are customizing and personalizing
products and services. While decisions are becoming riskier, time windows available for decision and action are
becoming smallet. Such real-wotld scenarios mandate timely and comprehensive decision support. Oracle's
Customer Insight solutions deliver targeted and actionable customer analysis that help financial institutions make
quick decisions in a rapidly evolving marketplace.

Getting Started

Your System Administrator will provide you with a link through which you can access OFSAA Infrastructure.
OFSAALI security ensures that every user is permitted access to screens based on his or her role. Roles are designed
to provide access to standatrdized sets of application functionality that are needed by defined groups of users. For
detailed information on seeded roles and on defining your own Roles, see the Oracle Financial Services Analytical
Applications Infrastructure User Guide.
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Logging on to OFSAA Infrastructure

On accessing OFSAALI the login screen is displayed.

@ httpi//whilDajcin.oracle.com:5603/ - OFSAA Login Screen - Internet Explorer S
ut

ORACLE Finand Services Analytical Applications

Langusge  US-English
User D
Password

Version 8.0.6.0.0

Copyright € 1993, 2018 Orade and/or its affiliates. Al rights

reserved,

Enter your User ID, password, and click Login. The first time you log in, you will be prompted to change your
password.

Note: You can also click the Change Password link in the login page to change your password later.
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User Name freve.
Old Password
Mew Password

Confirm Password

To change your password, enter your old password, enter your new password, enter your new password again for
confirmation, and then click OK. Click Cancel to exit the Change Password screen without changing the password.

OFSAA Infrastructure Password Requirements

OFSAAI passwords must:
e Contain at least 6 characters
e Contain a combination of numbers and characters without spaces.
e Be different from your 5 previous passwords
e Your User ID is locked after three consecutive unsuccessful logon attempts
® Passwords are case sensitive
® Passwords are displayed as asterisks (*¥) to ensure that the password is not revealed to other users

Contact your System Administrator if you encounter any of the following problems:

Your User ID and password are not recognized

You receive a message while logging in stating that your User ID has been disabled

OFSAA System Administration Home Page

After logging on, the display will initially default to the OFSAA Infrastructure home page (the Default Screen). Like
all main menu pages, the OFSAA Infrastructure home page contains three areas or “frames”:

Masthead
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® [eft Hand Side (LHS) Menu
® Work Area

Masthead frame

Financinl Sorvces Anshtical Appications Infrastnoctore

QRACLE

wonneched fn - | OFSAAKA

& Homa:

4 B Systern Contguration

# (0 Unied Matsdata Manager
# i Adninisration

1 % Operations

Financial Senies Applicalions Work Arca

frame

! Maky | DefmutSoreen my Stat Page | Swe

!

LHS Menu frame

Masthead for the OFSAA Infrastructure Home Page
The Masthead for the OFSAA Infrastructure home page displays your Username and the name of the Domain to
which you are currently connected. It also contains the following links:

® Logout

® Change Password

e About

Logout: Clicking on Logout logs you out of the system.
Change Password : Clicking on Change Password invokes the Change Password screen.

About : Clicking on About displays copyright information.
LHS for the OFSAA Infrastructure Home Page

On the LHS Menu for the OFSAA Infrastructure home page you may attach your working session to different
Information Domains. The LHS Menu also displays submenus that include System Configuration, Unified Metadata
Manager, Administration, and Operations.
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Connectedto : |oFsameca |

# Home Financial Services Applications page may containthe
e B . Administration, Master Maintenance, Asset | Liability
L El System Configuration lanagement, Funds Transfer pricing, Frofitability
® () Unified Metadata Manager Management, depending on your access rights

& % Administration
# %5 Operations
Financial Serices Applicalions

These topics as well as Information Domains are documented in the Oracle Financial Services Analytical Applications
Infrastructure User Guide.

Work Area for the OFSAA Infrastructure Home Page

From here, you may reset your default start page. For most users, you will set your start page to Financial Services

Applications.
Navigating to the Financial Services Applications Home Page

From the OFSAA Infrastructure Home Page, clicking on Financial Services Applications on the LHS Menu opens
the Financial Services Applications home page. You may set your start page to default to Financial Services
Applications. If you set your start page to default to Financial Services Applications then that is the first page you
will see upon logging in.

Financial Services Applications Home Page

Financial Services Applications Masthead

Similar to the OFSAA Infrastructure masthead, the masthead for the Financial Services Applications home page
displays your Username and the name of the Domain to which you are currently connected. In addition, it also
displays your current processing As-of-Date and contains links for:

® Global Preferences
® Home

® About

ORACLE

Financial Services Analytical Applications Infrastructure Uszer: gauser  Connecbed Te: GAFLSION
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Global Preferences
Clicking Global Preferences invokes the Global Preferences screen.

Home
Clicking on Home returns you to the OFSAA Infrastructure home page.

About
Clicking on About displays copyright information.

Financial Services Applications LHS Menu
The LHS Menu for Financial Services Applications displays the modules which your firm has installed and to which
you have access. The modules that you can access are a function of your Role. You can expand the menu to display

submenus with additional options (to view a submenu, click i

Work Area
Initially blank, the items displayed within the Work Area for the Financial Services Applications home page is
determined by the menu items you select from the LHS.
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CHAPTER 2 Overview of OFSAA Infrastructure

OFSAA Infrastructure

OFSAA Infrastructure includes facilities for creating and maintaining
® 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
Financial Services Analytical Application. These common rule objects include:
® [Expressions
® Hierarchies
e 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 Infrastructure rules: Expressions, Hierarchies, and Filters:

® Chapter 3, "OFSAA Administrative Reporting”

e Chapter 4, "OFSAA Data Entry Forms and Queries"
e Chapter 5, "OFSAA Attributes"

e Chapter 6, "OFSAA Dimension Members"

e Chapter 7, "OFSAA Hierarchies"

e Chapter 8, "OFSAA Filters"

e Chapter 9, "OFSAA Expressions"

e Chapter 12, "OFSAA Rate Management"

The remainder of this chapter documents:
® Opverview of Dimensionality in OFSAA
® Opverview of OFSAA Rules
m  Hierarchies
m  Filters

[} 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 ate 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 Guide for 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
Chatt of Account values internally.

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.

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
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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 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 Attributes").

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 “leat”
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.
Dimension Types

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

e Simple Dimensions
Key Processing Dimensions

® Are accessible as modeling dimensions for all of the OFSAA analytical engines
® Are expressed as columns in neatly 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)

® A translation 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 descrip-
tions for each dimension member in multiple languages (see Oracle Financial Services Analytical Applications Infrastructure
(OFSAAI) Installation and Confignration 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 dimen-
sion (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

e Common Chart of Accounts
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® [egal Entity

® Product
Among the 5 seeded Key Processing dimensions, only the Financial Element dimension is pre-populated, but it is
only populated in the range between 0 and 10,000 (For more details on the seeded Financial Element dimension see

Appendix I, “Seeded Financial Elements.” ). This is 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 (OFSAAL) Installation and Configuration Guide for details
on adding your own user-defined Key Processing dimensions.

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 (OFS.AAI) 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
e Country
® Customer
Both dimensions support attributes and hierarchies. Default member values are provided for the Country dimen-

sion, 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.

Simple Dimensions

Sometimes referred to as Code dimensions, Simple dimensions are “lists of values” that support neither attributes
not hierarchies. Their 3 key uses are:

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

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

® A code 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 (OFSAAIL) 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 atre 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 Confignration 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.

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".
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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

e 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 Dimension. 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.

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

e 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 West-
ern region and then utilize these filters in every allocation rule. As another example, if you wanted to assign the same
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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 ate 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

® Hicrarchy Filters

® Data Element Filters
® Group Filters

® [xpressions

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.

OFSAA Filters

OFSAA Infrastructure supports four kinds of filtering:
® Data Element Filters
® Group Filters
® Hicrarchy Filters

o Attribute 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
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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 “leat” level data or a combination of “leat” 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.

Attribute Filters

Attribute Filters allow you to filter on any dimension attribute values including standard, seeded attributes such as
Account Type or Accrual Basis as well as on user defined attributes.

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, "OFSAA
Expressions”.

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
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.

Oracle Financial Services Profitability Management User Guide 27



2—Overview of OFSAA Infrastructure

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.

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 Confignration Guide.

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 G, “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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Glebal Preferences

Display
Show Preferences for  PFTUSER j

Display
Property Name Property Value Is Editable
Default Application Language US-English j &
Date Format MM/Add Ay j
Pagination Records 20 [}

Ledger
Property Name Property Value
Functicnal Currency US Daollar

Signage Natural Signage

Apply Cancel Reset to Default

System Configuration

Application

Starting with Release 8, 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 Systems Confignration section in OFSAAI User Guide.
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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

® Sccurity

Admin Home

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 BI Buckets entries.

1.

ook N

10.
11.

© e N

Login to the Oracle Financial Services Analytical Applications Infrastructure

Go to Common Object Maintenance > Data Entry Forms and Queries > Forms Designer
Click the Assign Rights Radio button

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

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

Click Next

Select the users from the Available User List

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

Click Save Access Rights. You will get the message that user is mapped successfully.
Click Back to Forms Designer.

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

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:
® 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 AIX environment,
display order No. might be generated with '0' (zeto 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.
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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
Eashiw e run: 12/1172009

-
Oy &1 -
J.ua

Current Net Rate Bucket Current Book Balance Record Count

1558389 2T0,000.000.00 -

2 B-5555 22.470.000,000.00 25

3. 10-14.9353 .00 22

5. 0-49939 0.000,000.00

Grand Total ' 22,840,000,000.00 | 280
Refrash - Print - Downipad

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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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.
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Data Quality
Detailed Repornt - Current Book Balance
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3. Data Stratification - Origination Date

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

Ungmaton/fatunty

. Data Stratification - Origination Date
@% Time run: 12/11/2009 4:16:03 P

Origination Date Bucket Current Book Balance Record Count

sl 22.240,.000.000.00 280
Grand Total 22.640.000,000.00 280
Refresh - Prinl - Downioad

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.
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Data Quality
Detailed Report - 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
g@i Time run: 1211172009 4:44:38 PU

Maturity Date Bucket Current Book Balance Record Count

1. 1=Jan-1578 « 31-Cec- 1553 22.780,000.008.00 278

2 . 1Jan-2000 - 31-Dee-2015 £0.000.000.00 2

Grand Total 22,540,000,000.00 250
Rafresh - 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 - Maturity Date
ﬁ Time rum: 12/1172009 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

® 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

[RET=Em, N PP

Transfer Pricing Stratification Report for All Products

ﬁ,ﬂ Time run: 1211112008 4:15:47 PM
Product Record Wavg Transfer WAwg Hote  WAvg Gross
Name Count £ B Rate Rate Spread
E::;}'t_";* o 280 1,200.000,000.00 0.0000% 3.3000% 0.0000%

Refrash

-
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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

o Invalid Common COA

o 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
® Net Margin Code
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Detailed Reports
Contains the detailed report for a particular Instrument based on the selection in the drop-down.
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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.

Eepatersd Dhjects Summary
Y Raoglterad Objacs Summany
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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

registered within OFSAALI in order to display them in Lookup Table Driver definition of OFSAA Profitability Man-
agement application. For more information on Lookup Table creation, see Oracle Financial Services Analytical Applica-

tions Data Model Utilities User Guide.

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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The details of a user and various associated privileges can be viewed in this report.

Uaar Privileqges
@ Tiemas ruc 11 2009 5 29000 P

User lame  Group Hame Segrment [lame Fole llame  Function Hame
SGREE 10 MR OPARAE Bk
Exticn Manbfeaban
o (e
& Cenay
-

Extion Sprappsr SAORP RORSEND ction seguae T 14
& e
Ol Faeweore Wb Seiwices
Chopg tor documant
DOC_MeL
Dacurman WOnagEHTR ACOEEE

@@ D R0
Bxlrazh - Bonl - Roenized

You can click the user name to obtain the detailed user report.
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Security
Detailed User Repon
Time rurc 112002009 5: 3353 P
Liser Mamwe : Action Assessor
User ID R
User Name Ftion BEEas R
Created Date UeSSER009 201008 Py
Created By RORADMIN
User Start Date (5AT5 09
Last Login Date 06012009 12300 P
Last Modified By FDRADMIN
Last Modified Date OO0 21003 Pl
Authorize Status Fanharized
EMail snphari@dentity com
Rt - fadresh - Friod - Downigsd

Group Privileges

The details of a user group and various associated privileges can be viewed in this report.

Group Privile
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You can click the group name to get the detailed group report.
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Security
%’ [hevailed - Groiip
."I T oo 48 SB0000S 50540 P
Gooup Name ; AAGRF

Gaouips Coila AELRF
G iniiifs | Lamver A RF
Croup Type USER
Created Date PR 11 R P
Ereated by FoRACRAN
Last Moditied Date St 31 38 ) P
Last Moddifies! By RORACMEN

Rsburry » Rbiradh - Brind « Doparignd

Role Privileges

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

M_

Er DT

Role Privileges
% Time run: 12/11/2008 6:12.20 PN

Role Name Function Hame Segment Name User Name Group Name
authdet DEMOGRP
CDEMOUSER DEMOGRP
teatll DEMOGRF
DEMOSEG vamni YRNGRP
CWS Adminmirator Call Remote Web Seovioes vans E——
vRrnd DEMOGRF
vicky DEMOGRR
authdef DEMOGRP
GASEGR2 DEMOUSER  DEMOGRF
stuserd STGROUF

] 4] [0 %) Records 1-10

Refrash - Frint - Download

You can click the role name to get the detailed role report.
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Security

F Detailed - Role

MLl
Role Code CWSADMIN
Role Name CWS Anminitratoe
Role Desc CWS Adminigtrator Role
Rofe Type SYSADMN
Created Date 107041958 00:00:00
Last Modified Date 109001958 00:00:00
Created By SYSADMN
Last Modified By SYSADUN

Function Privileges

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

[Function Privileges

~ W (&l Choices) + N Go |

Function Privileges
@ Time run: 12/ 1/2008 6:12:20 FM
Function Name Role Hame  Group Name Segment Name User Name
sigthdat

DEMOUSER
sl

DEMOSES —
L ey

varund
viky
authded
DEMOUSER
taatl?

Add Al Business Anatyst| DEMOGRP

GASEGR2

warung

W] [p) [k Records 1-10

Rafresh - Print - Download

You can click the function name to get the detailed function report.
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Security

Detailed - Function
Time run; 12712000 6:32:37 PN

Function Hame : Add Alias

Function Code ALADD:

Function Hame &35 Alzz

Function Description The user mappad to this function can add Alias
Function Type SY5

Created Date 10V 9001555 00:00:00

Created By T IADMN

Last Modified Date 10V 801258 0D:00:00

Last Modified By S SADMN

Eeturn - Befresh - Print - Download

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
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® Dim General Ledger
® Dim Common COA
® Fact Stratification

® Fact Leaves

e Fact Invalid Codes

Object Registration

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

e Dim Classification
Security

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

® Dim Security
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4—OFSAA Data Entry Forms and Queries

CHAPTER 4 OFSAA Data Entry Forms and
Queries

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.

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
Customer 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.
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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.
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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.

50 Oracle Financial Services Profitability Management User Guide



4—OFSAA Data Entry Forms and Queries
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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.

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.
The Single Record Layout

The Single Record Layout displays a single record at a time.

You are in Step 3 al Designing *Defi®
SELECT the desired layout AND click ON the Layout Image TO see a Preview OF the Layoul
i 0 G m = ®
1_ Comed Sgia Recosd EdRaw W sl s Wappng Row Trea View
2
3| (0 Single Record Layout }“
e
Ll . .
5 Product Name Promotr
T Mfedulo Name [Estimation]23
T Product Code PROM
T Module Code EST
=\ 2/
“Back Hext >
The Edit/View Layout

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

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.

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.

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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You are in Step 3 of Decigning *Defi®
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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.

You are in Step 4 of Designing' Defi*
Dimension Table Selaction

Pledsi Enber & Mame bo Rool of Dimeénsional Treg
Choose ong or rmore Enliies on which tha Dala Entry Form is to be created,

Foot

Tables Lisi

|BEHAMIOR_INFO ~
BEMCHMARK_RATES

BKG_PREPATMENT
CAP_STRUCT_PRRAM_MASTER
COM_EMTITY_GROUP_MAP
COM_EMTITY_PROCESS_DETAILS
COM_VALUECODE_MAFPPING
CURREMNCY_APFLICATION_MASTER
CURREMNCY_CONVERSION_FACTORS
CURREMNCY_MASTER w
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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 .

You are in Step 4 of Degigning'Defi’

Please Enler a Name to Root of Dimensional Tres

Foceoel
SampleRoatnode
Takles List

BKG_PREPAYMENT

CAP_STRUCT PARAM_MASTER
COM_ENTITY_GROUP_MAP
COM_ENTITY_PROCESS_DETAILS
COM_MALUE CODE _MAPPING
CURRENCY_APPLICATION_MASTER
CURRENCY _CONVERSIOM_FACTORS
CURRENCY_MASTER
CURREMCY_PAIR_DETAILS
CURREMCY_RATES

o = o |um o | wid | e

Choose one or more Entifies onwhich the Data Entry Form is bo he creabed

Cimension 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.

Joining Tables

In the join table screen, you can select the fields to be joined.

56

Oracle Financial Services Profitability Management User Guide



4—OFSAA Data Entry Forms and Queries

You are in Step S ol Denigning "Deli®
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COM_ENTITY_GROLP_MAP N_NISMATGH_ROWS *COM_ENTITY_ORCLUIP_MAPY_ENTITY _INAME
COM_ENTITY _GROLIF _MER Y GROLUF_DESC “COM_ENTITY_GRDUF_MAFY_SOURCE_SYETEM_ID
COM_ENTITY_GROUP_ ey SOURCE_ATTRIBUTE_MauE
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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.

Oracle Financial Services Profitability Management User Guide 57



4—OFSAA Data Entry Forms and Queries

Wau are in Slep 6 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 ol Dezigaing ‘Deli®

Please Selact the descriptive lebds to gel displayed Tor Ba Oimensianal Tree Nodes

V_ENTITY_MAME | £:5M_ENTITY _GROUP_MAP W_EHTITY_HAME -

O

COM_ENTITY_GROUP_MAF F_DIM_FACT_FLAD
ENTITY_GROUP_MAF F_VCH_FLAG
COM_ENTITY_GROUP_MAP N_OROUP_ID

08 _ENTITY_GROUP_MAP H_MISMATCH_ROWS
COM_ENTITY_GROUP_MAF Y ATTRIBLITE_MAME
WAF Y ERTITY HAME
COM_ENTITY_GROUP_MAP V_GROUP_DESC
C:0M_EMTITY_GROUP_MAP V_SOUIRCE_ATTRIBUTE_MAME
COM_ENTITY_GROUP_MAPY_SOURCE SYSTEM ID

=l=1=1=d=l=1-1~1=]

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
tields to the Choose Fields pane from the Available Fields pane, click (>>) . To move all the non mandatory fields

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

Drefi - Takie Hame - COM_ENTITY_GROUF_Ma@

rebad of Bavet 1o B diiplied 5 | Page Size 20 [ eaten comma  [Wessage Dataiy) [Femn Fikse Dalnmmnr;
| mmm in o fdd Emm e
] HW_GROUF_I0" Guoup 10 Display w || Fload Oy = = | Homal - [F.u_lnj HOKE
3 V_ATTRIBIUTE _HAME™ Aribude Hama Dusplay W | Road Orly = | Homal w I'l:\_lnj HONE e
4 W_ENTITY_HAME" Enbly Namu Diisplay ¥ Ruad Qrly = = | Hormal v [Fgeg | NONE L
5 V_SOURCE_SYSTEM_ID™ Source Systemn e | Display ~  Road Owly = = Hormal - L&,i;_s,_l HONE -
]
7
o
L]
e
7

“Back Sawe Saren with Authar iz alkon

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. Ifitis 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 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."
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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.
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 requite 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 alighment 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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Dveffiaiwi: ILIsA off Waliés
Finld Mame  D_USR_EXPIRY_DTE
™ Comma Separaied Values

% Dymaric List of Vlues

Tabde LisE Waliie Fleld s pllany Waliee Faekd

[LSEHS_USE_F’HOFILE j IC SEME_LIER_PROFILE D_CREATED_DATE :I |C33H5_USH_F'H'DFILE D _CREATED_DWTH

Fields ; CHpERraie s | FumcEioms ;

CSSME_USR_PROFILE D _USR_ETART _DTE

SEME LSRR PROFILEF AUTHORILE STAT
GSSME_USR_PROFILE F_FORCED_FWD_CHANGE J
COSME_LUSR_PROFILE F_LOGIN_HOLIDEYS
CESME_USR_PROFILEF _USRE_DELETE
COEME_USR_PROFILEF_WSR_EMABLED
CESME_USR_PROFILEF _WUSR_LOGIN_STAT
CEEME_LER_PROFILE FIELDE =

Liert Wahse Filmer Condition : @

=
zl

ok Choa Clane

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.

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.

Defining the Form Filter

With the Form Filter screen you can specify expressions for the form filter condition.
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SPECIFYING EXPRESSIONS FOR FORM-LEVEL FILTER COMDTION
Fields : Oparalons ; Functions :
CEEMS_LUSR_PROFILED_CREATED_DATE - { - BEE] EI
CEEMS_LUSR_FROFILED_DELETED_DTE 1 ACOE)
CEEMS_LISR_PROFILED_LAST_DISABLED DTE " ADD_MOMTHED
CEEME_USR_PROFILE D_LAST_ENABLED_DTE | ASCIY
CEEMS_USR_PROFILE.D_LAST_MODIFIED_DATE - ATAMN{
CEEME_USR_PROFILED_LAST_PWD_CHG_DTE - ATAMNI)
CEEME_LUER_PROFILED_LASTLOGGED_DATE < CEILD
CSEMS_USR_PROFILE D_LASTLOGIN_DATE x|l x| |cHRD =|
Excpar irsision WViawe :
O Clear Chose

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.

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 Of Changes

" Enable Data Versioning

Table Z85MS5_LISE PROFILE j
Version ldentifier CEEME_LISR_FROFILE.D_CREATED_DATE j
0K Cloze

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 -
Canceled Reguest for Madification =
Creation and Authorized

Creation and Put-Cn-Hald -
Cregtion and Rejected ;l

[T Specific Messages Required

Details for Message Types

Message Type |

[

Message Subject

Message Content

Ll

Available Fields For Subject Mapped Fields For Subject
-
r
Available Fields For Content Mapped Fields For Content
=1
<
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 B

v Messaging Required

Available Messaige Types Chosen Message Types
Canceled Request for Modification Batch Commit
Creation and Authorized Canceled Reguest far Creation

Creation and Put-On-Hold
Creation and Rejected

Creation and Reguest FDrAuthDrizati;l
Details for Message Types

<

Message Type |Elat[:h Commit j

r Specific Messages Required

. Infodon - $INFODOM:, Application - $APPLNNAME:,
Message Subject Form —&FD S

Message Content Eatch Transactions

KNS |ENC

Available Fields For Subject Mapped Fields For Subject
M_ACTIOMN_TYPE_CODE
M_ACTION_TYPE_KEY =
L
Available Fields For Content Mapped Fielids For Content
M_ACTION_TYPE_CODE
N_ACTION_TYPE_KEY -
o
Available Recipients Mapped Recipiemts
AUTHORIZER » NCREATOR
L
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

Available Message Types Chosen Message Types
Canceled Request for Creation - . Canceled Request for Modification

Creation and Authorized

Creation and Put-0On-Hold
Creation and Rejected -
Creation and Reguest For Auth nrizati;l

Details for Message Types
r Specific Messages Reguired
Message Type | Canceled Requestfor Modification x|
. Infodom - $IMNFODOM: , Lpplication - SAPPLNBAMES , | —
Message Subject Form -5FORMNAME: - Cancel Request For Modification =
Infodom - §INFODOMZ, Application - #4PPLNBAME: , [ =
Message Content Form -§FORFNAME; - Cancel Fequest For Modification 7
Available Fields For Subject Mapped Felds For Subject
FIC_mMIS_DATE -
Y_CARD_MBR g
O_I5SUE_DATE
0 RECORD_EMD_DATE <
0 RECORD_START_DATE ;l
Available Fields For Content Mapped Fields For Content
FIC_MIS_DATE -
V_CARD_MBR *
O_ISSUE_DATE
O_RECORD_EMD_DATE <
O_RECORD_START_DATE ;I
Available Becipients Mapped Recipients
CREATOR = JAUTHORIZER
L=
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

VM Messaging Required

Available Message Types Chosen Message Types
Canceled Request for Creation - . Canceled Regquest for Modification

Creation and Authorized

Creation and Put-0n-Hold
Creation and Rejected <
Creation and Reguest For Authnrizatij

Details for Message Types

¥ Specific Messages Required

Message Type Canceled Reguest for Modification

Infodom - sINFODOM:, Application - $APPLHINNAMES,
Form -FORMIAME: - Cancel Recuuest For Modification

Infodom - $INFODOM:, Application - $APPLNNAMES,
Form -SFORMWNAME: - Cancel Fecuuest For Modification

Message Subject

Message Content

| =

Available Fields For Subject Mapped Fields For Subject

FIC_mIS_DATE e
W CARD_NBR :

D_ISSUE_DATE
D_RECORD_END_DATE <
D_RECORD_START_DATE ﬂ

Available Fields For Content Mapped Fields For Content

FIC_MIS_DATE -
V_CARD_MNBR *

D_ISSUE_DATE
0_RECORD_EMD_DATE
D_RECORD_START_DATE

Available Recipients Mapped Recipients
CREATOR = JAUTHORIZER

Save Cancel

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

Infodom - $INFODOMS, Application - JAPPLNNAMES$, Form - JFORMNAMES - Cancel Request for
Modification

Message content will appear automatically based on the selection of the event type.
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Infodom - $INFODOMS, Application - JAPPLNNAMES$, Form - JFORMNAMES - 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

Oracle Financial Services Profitability Management User Guide 67



4—OFSAA Data Entry Forms and Queries

Form Specific Message Details

v Messaging Recuired

Available Message Types Chosen Message Types

Canceled Reqguest for Creatian - N Canceled Reguest far Maodification

Creation and Authorized

Creation and Put-Cn-Hald
Creation and Rejected =
Creation and Request For Authorizati =

Details for Message Types

| Specific Messages Required

D_ISEUE_DATE

Message Tvpe | Canceled Reque st far Maodification ;l
Message Sublect [ 0, rorunEs - fancel Requeat Tox Modificarion
ossago Contos (25247 _ CTDTNC oplicocin - eI, 2
fvailable Fields For Subject Mapped Fields For Subject
VW_CARD_MBR FIC_MIS_DATE

0O_RECORD_START_DATE

D_RECORD_END_DATE

F_LATEST_RECORD_IMDICATOR ‘
W_ACCOUNT_CODE =
Available Fields For Content Mapped Fields For Content
FIC_MIS_DATE - O_IS5WE_DATE
VW_CARD_MBR g D_RECORD_START_DATE
O_RECORD_EMD_DATE
F_LATEST_RECORD_INDICATOR o
W_ACCOUNT_CODE |
Available Recipients Mapped Recipients

CREATOR = PAUTHORIZER

<

Save Cancel

If you select Authorizer, the message will be sent to all the selected authorizet'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.
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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.

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.

Salect one of the following oplions
) Create a New Form
& Aller Existing Forms
: ) Copy Forms
) Delete Forms
1 () Assign Rights
3 ) Message Type Maintenance
4
Available Applications DeFi »
5 Mrailable Forms dimensional e
b
T
L
9
Hext> 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
tields, 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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You are in Step 3 of Aller Form "Defi' - Layoul Type ! "Tree"

Chonse a sof of Fields bs Display. Hars Yiou can roasrangs ™o fialds
LISE the Mowe Lip AND Moyve Dovsen Butions TOORDER e Fietide, Field Mames are dig played I the "Entiy Bame Field Name™ Sumat

Al o Flishls Fiedils to Display
COM_ENTITY_GROUP_MAPF_DIM_FACT_FILAG "COE_EMNTITY _GROLIP _MAP N_GROUP_ID
COM_ENTITY_GROUP_WAFF_VEM_FLAG L0 _EMTITY_GROUIF_MAP.Y_ATTRIBEUTE_MNAME
COM_ENTITY _GROUF_MAF N_MIEWATCH_ROWE ST _ERTITY_GROLUF_MAR v_ENTITY_AME
COM_ENTITY_GROUP_MAS v_GROUE_DESC “CoM_ENTITY_GROUF_MAP V_S0URCE_SvETEW_1D
COM_ENTITY_GROUP_MAF Y _SOURCE_ATTRIBLTE_MAME -

=5

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
tields 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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“ou are in Step 4 of Designing "Defi”
Dimension Mode Selection

Flease Selectthe Melds o be gel displaved as the Dirmensional Tree Modes. Use Meve Up anoMese Dovwn Dutons for Ordenng the |evel of

Selected Dunensional Trea Modes, Belecion of meore @an one Entity reguires Equi-Join Condition(z) to be specibed for 3il parcipating Entliles
Rood : | SampleRootnode
foeallabia Tiolds Tine Fiesid Modes
COM_ENTITY_GROUP_MAR N_GROUP_ID COM_ENTITY_GROLUP_MAP W _ENTITY_MAME

COM_ERTITY_GROUP_MAR V_ATTRIBUTE _NASE
COM_EMTITY_GROLUP_MAR V_SOURCE_SYSTEM_ID

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*

Please Select the descriptive ields 1o gel displayed for the Dimensional Tree Modes

Field Nodes RAlternate Display Fields

W_ENTITY_MAME | com_ENTITY_GROUP_MAPV_ENTITY_MNAME v
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_MAME
COM_ENTITY_GROUF_MAPV_GROUP_DESC
COM_ENTITY_GROUP_MAP V_SOURCE_ATTRIBUTE_MAME
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 specity 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.

) Create 3 Mew Form
Allgr Existing Forms
® Copy Forms
O Delete Forms
() Assign Rights
Meszage Type Maunlenance

From Application DeFr To Application | DafF =
Save Form Defi w | As Form Products
oot = 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
tield. 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.

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.
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[l 5l Il S Gl G S G

YO ®E 00O

~

o

From Application DeFr

Save Form Dafi w | As Form Products

Craate a Mew Form

Aler Existing Forms

Copy Forms

Delete Forms

Assign Rights

Message Type Manlenance

Carvcel

To Application | DaF) =

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.

Assigning Rights to a Form

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

|.¢|HI-...I.,.IWI....I....I....I..I

Salecl one of the following oplions._..

3 Create a Mew F orm

) Alter Existing Forms

(2 Copy Forms

O Delete Foms

(*) Assign Rights

) Meszage Type Maintenance

Ayailable Applications DeFi
Ayailable Farms Drefi

Heot= Cancel

74

Oracle Financial Services Profitability Management User Guide



4—OFSAA Data Entry Forms and Queries

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.

Please specify the Access Rights to User for the created form
T withdraw 2l Access Rights from a User, please double click on Lser Marme

AccountsFarms

Available User List Assigned User List
MEHAR [
SANTOSH
WVigw

SHANKAR 2 v

W Add
SATISH

W Edi

¥ Delibe

F Al above

[T Show Data Created by Cuerent User only

4 3 q sl

Back 1o Foarna e digived

Sawe Access Rights Close

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.
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Fleage spetifythe Aocess Righs 1o User for the créated fonm

To withdraw all Access Righls from a User, please dowble chok on Lser Mame
Boadllalibe Usid List A Ehgined e Lt
[ [RORUSER
oo -
SATIEH r Add
™ Eait
™ Deletz
™ Alabove

T Show Dala Created by Cument User onby

48 4 sl

Bach te Foama Dealgnet

Save ALCens w‘.l Cloae

The Authorize and Auto-Authorize options are applicable for all the forms that have been saved with the Authorize
option.

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.

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.
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Selacl one ofthe follewing oplions

STEP

) Create a New Form

) Alter Existing Forms
 Copy Fomms

) Delete Forms

) Assign Rights

@ Meszzage Type Maintenance

Hext> Cancel

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

Message Type Maintenance

Message Type Batch Commit v

Infodom = §INFODOME, Application =
e ssage Subject FAFPLNNAME: , Form =¢FORMNANE:

Batch Transactions created and
Message Content sodified. Teating

Available Recipients Mapped Recipients

[CREATOR
>  |AUTHORIZER

Save 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.
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Infodom - $INFODOMS, Application - SAPPLNNAMES$, Form -§FORMNAMES$ - 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 - $INFODOMS, Application - SAPPLNNAMES, Form -§FORMNAMES$ - 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.

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.

Microsolt Internet Explorer

!';\ [10046] Thers are o forms avadable For login user

T

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 specity 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.
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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.
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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
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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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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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PTG

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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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.

auth_sirple_f

* Y IR T
i . 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_lname, 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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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.

Medified Record Autharization
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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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OFSAA Attributes

CHAPTER 5

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:
e Attribute Summary & Detail Screens
® Navigation within the Attribute Summary Screen
® Navigation within the Attribute Detail Screen
See OFSAA Infrastructure for details on how Attributes are used in OFS Analytical Applications. See Oracle Financial

Services Analytical Applications Infrastructure (OFSAAI) Installation and Confignration Guide for details on bulk loading
dimension attributes

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.

Attributes
Aftributes
Dimension
Search
MNumeric Code Mame
Data Type j
=+ add
[0 Mumeric Code MName Data Type Reguired
O Band Lower Bound Value Mumber No
O 3 Band Type WARCHAR No
Oz EBand Upper Bound Value MNumber No
Page 1 of 1 (1-3 of 3 items)

Oracle Financial Services Profitability Management User Guide

87



Chapter 5—OFSAA Attributes

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 summarty screen has three containers:

e 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

Mumeric Code Mame

Data Type j

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.

=+ Add

[0 Mumeric Code Mame Data Type Reguired
0o Band Lower Bound Value Mumber No

O 3 Band Type VARCHAR No

0 2 Band Upper Bound Value Mumber Ne

Page 1 of 1 (1-3 of 3 items)
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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).

Dimension Attributes Summary Grid

The following columns categorize each Attribute in the summary grid:

® Numeric Code

® Name

® Data Type
® Required
® Sceded

Numeric Code

Displays the Attribute's Code value. You can also manually enter the code in the Numeric Code field.
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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 O, 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 undetlying attribute table. Please tefer to the Data Model Ultilities 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.
1f DIMENSION is selected as the Data Type:

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

® Sclect 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 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:

® C(lick 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 o
Attributes
Dimension
Dimension  Hands j
Search Q Search "D Reset
Numeric Code Mame
Data Type j
=+ ada
O Numeric Code Narne Datz Type Required Seedled
O Band Lower Bound Value Number No Yes
O3 Band Type VARCHAR No Yes
a2 Band Upper Bound Value Number No Yes
Page 1 of 1(1-3of3items) Records Per Page 3

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.

Dimension

Dimension Bands j

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.

Attribute Details
* Mumeric Code
* Name

Customer Type
Drescription
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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.

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.

Attribute Properties
Data Type  Dimension j
Dimension
Required Attribute (O Yes @ No

Default 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.

o [f DIMENSION is selected as the Data Type:

[ 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.

Attribute Properties

Data Type  Dimension

Dimension  Financial Element

<] [X]

Required Attribute O Yes @ No

Default value  __ ggject - j
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[ | 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.

e [f 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.

e [f 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

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

e 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 (OFS.AAI) Installation and Configuration
Guide for details on bulk loading members.

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 2]
Members
Dimension
Dimension | Accrual Basis j
Search Q search D Reset
Alphanumeric Code
Numeric Code Name
Description
Enabled O'Yes ONo Is Leaf O Yes ONo
Attribute Name j Attribute Value
O Alphanumeric Code Numeric Code Name Is Leaf
O 30/360 1 30/360 No
O 307365 4 301365 No
O 30/ 5 30/Actual o
O As360 z Actuzl/360 o
O As3es 3 Actual/365 No
O A 3 Actuzl/Actual o
O B2s52 7 Business/252 No
O] NONE -1 None No
Page 1 of 1 (1-8 078 items) > Records Per Page
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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 atre presented in a summary grid. The Dimension Members summary screen has three containers:

® Dimension
® Search

e 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 (OFS.AAIL)
Installation and Configuration Guide.

Dimension

Dimension  Accrual Basis j

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 Q Search 'O Reset
Alphanumeric Code
Numeric Code Name
Desaription

Enabled OYes ONo IsLeaf OYes ONo

Attribute Name j Attribute 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 Membet.

O Alphanumeric Code Numeric Code Name Is 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).
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Dimension Members Summary Grid

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

® Numeric Code

® Name

o Isleaf
O Alphanumeric Code Numeric Code Name Is Leat
O 301360 1 30/360 No
O 305365 4 301365 No
O 3o H 30/Actual No
0O Ase0 2 Actusl/360 o
O A36s 6 Actual/365 o
O aa 3 Actusl/Actual o
O 252 7 Business/252 o
O NONE -1 None No
Page 1 of 1 (1-80f Bitems) > Records Per Page 8

Alphanumeric Code

Displays the Dimension Membet's code value.
Numeric Code

Displays the Dimension Member's numeric code value.
Name

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

Is Leaf

Displays the Dimension Membet'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 7]
Member Definition (New Mode)

Dimension
Dimension  Commen Chart of Accounts j

Member Details Member Attributes
Aiphanumeric Code SIS e

Account Type 1 None
* Numeric Code

Rollup Signage *

[ESjEaIEd

Accrual Basis 1 - select -
Common Chart of Account
COMMON COA TYPE

COMMON COA TYPE DESC

Copy Attribute Assignment From ]

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.

Dimension

Dimension  Commen Chart of Accounts j

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.
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| =

A system generated code is displayed.

® 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 &' 7 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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Members
Dimension:Common Chart of Accounts
Search Qo
Alph ri
GIIEFUTE i Mumeric Code
Code
Mame
Description
Enabled O ves O Mo sleaf O ves O Mo
Attribute Name | ﬂ Attribute Value
Dimension Members = 1-20/21
Alphanumeric Code Numeric Code Mame '
1000295 1000295 ZMD-1000295 r
100000001 100000001 Adj type cd=0
a21 821 Alloc Employee Benefits Expense
14 19 Arnnuity
Q8TE5432820043 Q8765432820043 AUTOD CCOAT
2 2 COA MEMBER 2
3 3 COA MEMBER 3
101 101 Commeercial Loans Fixed
5000 50006 Conv Adjustable: actual/2e0
10001 10001 Conventicnal Fixed
G20 20 Ermnployes Benefits Expense
EARNIMGASSETS 100 fiscal year common
131 131 Installment Loan-Indirect \
20 20 Leases
Q
Ok Close

Dimension Member Attributes Container

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

® Dimension Member Attributes have defined data types including String, Number, Date, and Dimension. 1f
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.

e Attributes marked with an asterisk indicate required attributes.
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Member Attnibutes
E Attribute Value
Account Type * 1 Off Balance Sheet j
Follup Signage * i j

Common Chart of Account A
COMMOM COA TYPE A

COMMOM COA TYPE DESC |

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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7—OFSAA Hierarchies

CHAPTER 7 OFSAA Hierarchies

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
e 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.

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.

Hierarchies Q
Hierarchies
Dimension
Dimensien  Common Chart of Accounts j
Search QL search 'O Reset
Folder  auTosEG j Hierarchy Name
Dimension Member Alphanumeric Code Dimension Member Numeric Code
Dimension Member Name
+ ada
O Name Display Level Created By Creation Date Last Modffication Date
] AUTOD_CCA_O1 1 AUTOUSER 01/25/2016 15:03:36 05/26/2016 15:29:55
Page 1 of 1 (1-1 of 1 items) Records Per Page 1

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:

e Dimension
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® 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.

Dimension

Dimension  Commaon Chart of Accounts j

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” Foldet, i.e., no Foldet. You may also search by Hierarchy Name, Dimension Member Code, and/or
Dimension Member Name.

Search Q search 'O Reset
Folder  auTosEG j Hierarchy Name
Dimension Member Alphanumeric Code Dimension Member Numeric Code

Dimension Member Name

Search Control

Searches for Hierarchy Name, Dimension Member Code, and Dimension Member Name are wildcard seatches, 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.

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.
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+ada

[ Name Display Level Created By Creation Date Last Modfication Date

[ AUTOD_CCA 01 1 AUTOUSER 01/25/2016 15:03:36 05/26/2016 15:28:55

Page 1 of 1(i-10f 1 items) Records Per Page 1

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.

Hierarchies Summary Grid

The following columns categorize each Dimension Member in the summary grid:
® Name
® Display Level
® Created By
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® C(Creation Date

® [Last Modification Date

+ada

O Name Display Level Created By Creation Date Last Madification Date

O AUTOD.CCA 01 1 AUTOUSER 01/25/2016 15:03:36 05/26/2016 15:29:55

Page 1 of 1 (1-10f 1 ftems) Records Per Page 1
Name

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.
Navigation within the Detail Screen

When you Add, Edit, Copy, or View a Hierarchy, the Hierarchies Detail screen is displayed.

Hierarchies (7]
Hierarchy Definition (New Mode) = N ==
Dimension

[SuE Ul Common Chart of Accounts. j

Hierarchy Properties

* Name
Description
Folder AUTOSEG j + Access Type (O Read Only @ Read/Wite
Automatic Inheritance O Ves @ No Display Signage O Yes @ No
Show Member Code  Oniy Mame - No Code j initial Display Level 1 - Level 1 j

Orphan Branch  ® Yes OMo

Show Hierarchy || Show Results

Right click here to build tree Member Properties
+- Orphan Branch

>

Alphznumeric Code
Numeric Code

Name

Description

Enabled OYes ONo
Is Leat OvYes ONo

Crested By

Creation Date
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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.

Audit Trail || User Comments

System 1D :300068
Created By AUTQUSER Created Date 01/25/2016 15:03:36

Last Modified by PFTUSER Last Modification Date  05/26/2016 15:2%:55

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.

Dimension

Dimension  General Ledger Account j

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.

Hierarchy Properties
*MName New GL Hieracrchy

Sample General Ledger Account Hierarchy
Description

Folder  AUTQSEG j + Access Type (O Read Only ® Read/Write
Automatic Inheritance (O Yes @ No Dizplay Signage ) Yes @ Mo
Show Member Code  Oniy Name - No Code j nitial Display Level 3 _ Level 3 j

Orphan Branch @ Yes O Mo

Name and Description

Displays the hierarchy's name and description. Name is a required propetty; 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
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® 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.

® 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)”

controls that are located on the title bar of the hierarchy display grid.

=) FHEHEH L & EE

Show Hierarchy | Show Results

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 leat 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
supptess 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.
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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 roll up 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.

At least one leaf level dimension member is required to be assigned under a rollup node member as a non orphan
leaf in order for the hierarchy to be used in PFT.

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.

Show Hierarchy || Show Results

2ZND-1000295

98765432520045

98765432520047

AUTOD_CCOAD

AUTOD_CCOAT

Adj type cd=0

Alloc Employee Benefits Expense

Annuity

COA MEMBER 2

COA MEMBER 3

Commercial Loans Fixed

Conv Adjustable: actual/360

Conventional Fixed

Employee Benefits Expense

Instaliment Loan-Indirect

Leases

Mortgage Fixed

MNew PPMT Driver-100000005

Mew Synchronized Value_987654323200438
P& on 5ale Equities W

Condmomr Seck arct

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 (OFSAAL) Installation and Confignration 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 Qo

® Alphanumeric |
Code

Mumeric
Code

Member
Mame

Search Treg 100
Modes Limit

Close

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.

Show Hierarchy | Show Results

- AUTOD_CCOA_P1 (i}

AUTOD_CCOA_C1 @}
12345678901326 @}
'i'"Drphan Branch

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).
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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 Confignration Guide.

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.

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.
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B & B g & EE

Show Hierarchy | Show Results

~" Right dlic

i Add Child
+-Orphan B I

Create and add child

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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Aembers
Search

Alphanumeric Code
MName

Description
Attribute Name

Show Members

- AUTOD_CCOA_P1
04 MEMEER 1

“-Default Member

«

MNumeric Code

Attribute Value

Selected Members

Alphanumeric Code  Numeric Code

Ok Close

Q0 search 'O Reset

Name

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.

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.

Oracle Financial Services Profitability Management User Guide

113



7—OFSAA Hierarchies

B B E S & EE

Show Hierarchy | Show Results

Add Child
+-Orphan

Add Leaf

Level Properties

Delete Mode

Create and add child

Create and add leaf

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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Members

Search

Alphanumeric Code

Name

Description

Attribute Name |

B
i
I

Show Members

MNumeric Code

Attribute Value

Selected Members

Alphanumeric Code  Numeric Code

«

Ok Close

Q) search 'O Reset

Name

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.

Bd

=l

Show Hierarchy

11102 (3}
11103 (3}
11104 (3}

B & =& EE

Show Results

—~.COA MEMBER 1 (3]

100000009 (i)

'i'"Drphan 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.

Ok Close

Members
Search Q0 search 'O Reset

Alphanumeric Code MNumeric Code

Name

Description

Attribute Name ﬂ Attribute Value

Show Members

Selected Members

----- 0 Alphanumeric Code  Numeric Code MName

«

v

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 ot 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

Show Hierarchy | Show Results

- COA MEMBER 1 (3]

----- 11102 (3
11103 (3

11104 (i)
100000009 (3}

'i'"Drphan Eranch

78} B BN & & EE

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.

| B | | | B ENE & = @ @ |

Show Hierarchy Show Results
—-&ll Orgs

COMPANY A

COMPANY B

COMPANY C

- Corpotate - Parent
E xecutive
Finance

Hurman Resources
+ Orphan Branch

In the example above, Executive, Finance, and Human Resources have been selected to be children of the Corporate

— Parent rollup node.
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,
P

» Me mﬂﬂ?rs

e O3
L.
e )
oo

0
0
e 03
A
022
- 0331/94-2810690

» Search

Alphanumeric Code

Marme

Description

Attribute Name

Show Members
- 0313194--3000005

f31/94-2810235
194-2510250

/94-2810280

0

f31/4-2810285
194-2810290
194-2810295
194-2810300
194-2810305

194-2810320

313
331
I
a1
3131
0331
3131
3131
331
A
3131
331

194-2810320 testd83
194-2810320 test09928

BB

Numeric Code

Attribute Value

Selected Members

Alphanumeric Code Mumeriz Code Name
=
E
= |
el
M

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.
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Level Properties
Ok Close
Properties
Level Mame  Description

MNumber
Levell -
Level2 -
Level3 -
Leveld -

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.

1 - Level 1
Initial Display Level
3-Level 3
4 - Level 4
5-Level 5

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 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
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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.

%) B o B 2 & EER

Show Hierarchy | | Show Results

—/ COA MEMBER 1 (3]
: ..... 11102@
..... 11103@
..... 11-|04@}
100000009 (3]
12103 (i)
12104 (3)

132

Level Properties

Paste as Sibling
Cancel

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.

120 Oracle Financial Services Profitability Management User Guide



7—OFSAA Hierarchies

=) [ EE L & EE

Show Hierarchy || Show Results

—.AUTOD_CCOA_P1 (i)

--11101 (i)

..... AUTOD Cooh 1 50

: _____ 12245 ~0d ,_-"i .:i
'i'"Drphan[ Add Sibling

Add Leaf

Level Properties

Cut

Paste as chilc

Paste as Sibling
Cancel

Delete Node

| Adalate

Create and add child

Create and add sibling

ot o -I-L-l i ~F
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Show Hierarchy

11101 (3}

. 1123456789013

— Orphan Branch
0
100000009
11102
11103
11104
12104
13203
14103
14104
1504
1505
1506

Bl o %
Show Results

—.AUTOD_CCOA_P1 (i)

26 (i)

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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]

H B EH & £ ElE

Show Hierarchy

Show Results

— - AUTOD_CCOA_P1 (i)

+-11101 (3}

s
add Chilc
Add Sibling
—Orphan Branc B
. | evel Properties
""" 100000009 Cut
------ 11102 paste as chilc
------ 11103 paste as Sibling
------ 11104 Cancel
...... 12104 Delete Node
...... 13202 Undelete
""" 14103 o )
...... 14104 tE-.—_-rl-;;; |
...... 1504 ii:—_ I | ':|j| 1
...... 1505 Create and add lea
...... 1506

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.

B & S
Show Hierarchy || Show Results

—- AUTOD_CCOA_P1 (i)
11101 (1)
12103 (1)
-13204@
-AUTOD_CCOA C1 (i)
-12345678901326 (3}
+/Orphan Branch
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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.

Bl EAE
Show Hierarchy | Show Results
—-AUTOD_CCOA_P1 (3] A
~11101 (3} MNumeric Code
-12103 (3) |
13204 () Name
AUTOD_CCOA_C1 (3}
L 12345678901326 (i) Description
+-Orphan Branch
Enabled Oves ONo
Is Leaf Oves ONo
Created By
Creation Date
Last Modified By ]
Last Modification
Date
Member Attributes
W
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8—OFSAA Filters

OFSAA Filters

CHAPTER 8

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
e 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 Applica-
tions.

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.

ry
Filters Summary @
Filters
Search Q. searcn D Reset
Folder Name  AUTOSEG j Filter Name
Type j
+ada
O Name Type Modification Date Modified by
[] AUTOD_AF LTD Attribute 12/11/2017 16:08:26 AUTOUSER
[ AUTOD_DF_AC 01 Data Element 10/11/2017 16:11:03 PFTUSER
[ AUTOD_DF LS 01 Data Element 10/11/2017 16:07:46 PFTUSER
[J AUTOD_DF LS 01 Data Element 12/11/2017 16:04:19 AUTOUSER
[0 AUTOD_DF LTD Data Element 11/08/2017 11:07:20 PFTUSER
[0 AUTOD_DF_LTD Data Element 04/14/2017 14:36:28 PFTUSER
[ AUTOD_DF_MLO1 Data Element 10/11/2017 16:09:55 PFTUSER
[0 AUTOD_GF_AC_01 Group 10/11/2017 16:11:24 PFTUSER
[J AUTOD_GFLS 01 Group 10/11/2017 16:08:09 PFTUSER
[ AUTOD_GF_LTD Group 02/15/2018 15:17:15 PFTUSER
[J AUTOD_GF_LTD Group 04/14/2017 14:38:01 PFTUSER
[ AUTOD_GF_ML.O1 Group 10/11/2017 16:10:25 PFTUSER
[ AUTOD._HierFilter Hierarchy 01/27/2016 16:05:19 AUTOUSER
[ DataFilter_01 Data Element 01/02/2017 14:33:31 PFTUSER
O Data_Filter 01 Data Element 03/23/2017 10:40:32 PFTUSER
[ LTD_GRPfilter 02 Group 01/04/2017 10:40:06 PFTUSER
[ LYD_datafilter 02 Data Element 07/04/2017 10:38:35 PFTUSER
[ mgmt_led_data_filter Data Element 05/07/2016 19:30:24 PFTUSER
[ mgmt_led_group. filter Group 05/07/2016 18:32:36 PFTUSER
[ prod_attrib_filter_1 Attribute 08/19/2016 13:59:37 PFTUSER
Page of 2 (1-20 of 21 items) Records Per Page 20
Copyright © 1993, 2018 Oracle and/or its affliates. All rights reservec|
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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
e Hicrarchy Filter
® Group Filter

o 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.

flters
Search Q searcn D Reset

Folder Name  AUTOSEG j Filter Name

Type j

+ada
O Name Type Modification Date Modified by
[] AUTOD_AFLTD Attribute 12/11/2017 16:08:26 AUTOUSER
[ AUTOD_DF AC_01 Deta Element 10/11/2017 16:11:03 PFTUSER
[] AUTOD_DF.LS_01 Data Element 10/11/2017 16:07:46 PFTUSER
[ AUTOD_DF LS 01 Data Element 12/11/2017 16:04:19 AUTOUSER
[] AUTOD_DFLTD Data Element 11/08/2017 11:07:20 PFTUSER
[] AUTOD_DFLTD Data Element 04/14/2017 14:36:28 PFTUSER
[ AUTOD_DF_MLO1 Data Element 10/11/2017 16:08:55 PFTUSER
[ AUTOD_GF_AC_01 Group 10/11/2017 16:11:24 PFTUSER
O AUTOD_GF_LS_01 Group 10/11/2017 16:08:09 PFTUSER

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 modity 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

e Modified By
Name

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

Displays the Filtet'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.
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.
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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 Q
Filter Definition (New Mode)

Save Cancsl

Filter Details
older Name [T} fel32e] ~ \ccess Type (O Read Only ® Read/Write
Folder N * A T C Read Only ® Read /Writ

* Filter Name Description

Filter Type Selaction

Filter Type  Data Element ﬂ
Data Element Selection
Data Element Selection j - Filter Method  specific Values j
]
Specific Values
@ Include Values O Exclude Values
Add
Filter Conditions
Conditions
Audit Trail || User Comments
System ID :
Created By Created Date
Last Modified by Last Modification Date

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.

Note: The characters &' ” are restricted.

Description

Enter the description of the filter in the Description field.

128 Oracle Financial Services Profitability Management User Guide



8—OFSAA Filters

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.c., 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:
Otrganizational Unit where the Offset Org ID is a specific Org member.

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.

Filter Type Selection
Filter Type  Data Element j
Data Element Selection
Data Element Selection j o) Filter Method  specific Values j

Specific Values

® Include Values O Exclude Values

Filter Conditions

Conditions

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.

3. In the Data Element Selection section, click the below button.

The Data Element Selection screen is opened.
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Data Element Selection

Ck Close
Select Classification Type

Classification Type  Classified j

Select

Entity Mame nuity Contracts ﬂ

Data Element Values
Show Members Selected Filters
[0 Above Compensation Limit Indicator
[0 Account classification code
O Account Number
[0 Account Officer Code
[0 Accrual Basis Code »
[ Accrued Interest
[0 Accured Gross Amount
[0 Accured Transfer Amount
[0 Actual Account Or Contract Number -
[ Adiustable Type Code
[0 Adjustment Effective Date
< >

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

m  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.

m  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.

m  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.

® Sclect 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.

4. 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.
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® Click the below buttons to move a selected Filter Condition up or down.

® C(lick Delete button to delete selected individual Filter Conditions records.

5. 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
® Another Data Element

® Expression

Data Element Selection

Data Element Selection j [ Filter Method MT
Ranges
Specific Values - Another Data Element
Expression

@ Include Values O Exclude Values

Specific Values

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

® Fimmg T B alEgelia
e Type Dmtn Ehwiment »

Data Elmemant Sslael

ata o
£l CASL - Baus Dats " T =L o LV W
= Specific Values B
B[] Vakes

[ it-becos 15|

[ t-bects 5

] 31-Oec-08 EI
(8} inciuce Vales {) 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.

e [f 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 numetic
member ids.

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 “notequal to ), <, >, <= or >=

® You may either include or exclude Range values.

% Daia Elament Selsctio
Dain
E=p

Eleerant CATA « Averags Net Beok Balance | I il Aanges w
* Ranges -

[l vanes

O [»= [ 0.00| | == | 1000.00

L] [=n & 10000.00 | <= |4 20000.00

() inciude Vaiues ) Exclede Vales

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
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Expression is used to match a selected database column to the results of an OFSAA Expression rule (see Chapter 9:
OFSAA Expressions).

—_ | es Eapressn b

Expression

Mortgapes « Deferred Balanca 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

ata Elama ule
- A i Fizs .
lforigages - Deferred Balance Origna Wl | o | | Another Dats Elemsnt w
P Ay kil
Another Data Element = !
Tanke-Coks Lach Ceme

Rrigages - Deterred Ealance L

-]
.
£

-

A

F

]

"

Fie

m

-]

e

]
1
iy
t
]
1 ]
3
"

% 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.

: Amother Data Element = =
Tk clumn Dot £ement
IEgrigages - Deferred Balance Qriginal LI Current Het Book Balanos R
Lipaais
* Filter Conditions = =
Qnggsng
) Ansiher Data Elesedl | Morgages - Delerred Balance Original »Deferred Balsncs Curmant
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After you click on Update, your Filter Condition is updated.

* Another Data Elemant - L |
T e P Ciabs ERnbil
poe » Daferred Salance '] "W urre g el 1 il ] b
« Filtar Conditions ) 1]
QRS
I another Data Eleerent - Morgages - Deferred Balences Original =Current et Book Balance
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.
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.

- T I ala
= 5 o g Lo
ST
TNy COUNTE bl
Higrasciny Semgie Country Hagrancy b

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. In the New — Filter Details screen, you can:

® 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.

o5
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® Click the below buttons to expand or collapse the members under a node.

[#] or [=]

® C(lick the below buttons to expand a branch or collapse a branch

+H or E8

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

i or 2

® C(lick 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.

B or [E5]

® 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.

=

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

5. Click Save to save the Filter definition.

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.
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g | B Bsa00
Show Hierarchy Show Members ¥ Search Resulls ¥
— ' [] an Countries

+ |1 Americas

+- [ apac

=[] EMEA
[v] awustria
[ Bahrain
[ Belgum
L] Bosnia
[ Buigars
More

+ [ ] Orphan Branc
M

View SQL

Group Filters

Advanced Container

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.

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.
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Filter Type Selection

Data Element Filters

Available Filters Q O Selected Filters
[J AUTOD_DF_AC_01.AUTOSEG >
[] AUTCD_DF L5 01.AUTOSEG
[] AUTOD_DF_LS_01.AUTOSEG »
[] AUTOD_DF_LTD.AUTOSEG
[] AUTOD_DF_LTD.AUTOSEG <
] AUTOD_DF_ML_01.AUTOSEG
[] Data_Filter 01.AUTOSEG «
[ Data_Filter 01.AUTOSEG v

2.

Click Save to validate the entries and save the filter details.

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 quety 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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9—OFSAA Expressions

CHAPTER 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
average current net rate can be created through Expressions.
This chapter describes the creation and maintenance of OFSAA Expressions. Specifically, this chapter will cover:
® LExpressions 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.

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 =
Expressions

Search Q search D Reset

Folder Name  ppTsgG j Expression Name

Return Type  umeric j
+add
O Expression Name Folder Name Return Type Created By Creation Date
[] AUTOD Expression_01 AUTOSEG Numeric PFTUSER 10/12/2017 11:07:51

Page 1 of 1{1-1 of 1 items) Records Per Page 1
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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.

Expressions Container

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

+ada

] Expression Name Folder Name Return Type Created By Creation Date

[ AUTOD_Expression_01 AUTOSEG Numeric PFTUSER 10/12/2017 1107:51

Page 1 of1(1-1 of 1 items) > Records Per Page 1

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
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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 modity 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

o 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.c., 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.

Expression @

[Lciose ]

Expression Details

* Expression Name: Description
Folder Name  AUTOSEG ~ Access Type O Reac Only @ Read/Write

Entity Group Selection
Wariants Functions Operators

& Fynctions & % Operators
Selected Variants Ly

= Sntity Group

Expression

15

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.

Audit Trail | User Comments

System ID :200335
Created By PFTUSER Created Date  10/12/2017 11:07:51

Last Modified by Last Modification Date

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 numbert.

Expression Details Container

As with any OFSAA rule type, you must supply a Name, Folder, and Access Type; you may optionally supply a
Description.

Entity Group Selection Container

Variants Sub-Container
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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

Varants
Selected Variants | Enfity Group

#- 3 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.

Entity Group Selection

Ok Cloze
Select

VRN nstrument Entity

SGCELEE Annuity Contracts

Asset Backed Securities

Entity Group SeleqBorrowings

Break Funding Charges
Checking and Savings Accounts
i Above Compensation Credit Cards

Available Members Selected Members

i Account classification Credit Lines

i k
~Account Number Forward Rate Agreements

Account Officer Code FX Contracts

5 i Guarantees

i Accrual Basis Code | |nterest Rate Caps and Floors
Accrued Interest Irvestments

i Accured Gross Amouj Leases

i Ledger Stat Instrument
" dT fier Al

| ACCUrEd Transier Am Loan Commitment Contracts
i Actual Account Or Co Loan Contracts
[Adjustable Type Cods Merchant Cards

i Adjustment Effective | Money Market Confracts
“AllIn TP Rate Mortgages

Mutual Funds

Other Services

Portfolio Table

I Amenahility Categony

R U N T I S—"
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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.

Entity Group Selection

Ok Cloze

Select

GDCEN nstument Entiy ||
UV E T Annuity Contracts bl

Entity Group Selection
Available Members Selected Members
I Above Compensation Limit Indicator
© Account classification code
Account Number 3
iAccount Officer Code
\ Accrual Basis Code
i Accrued Interest »
©Accured Gross Amount
i Accured Transfer Amount
: Actual Account Or Contract Number
“Adjustable Type Code «
i Adjustment Effective Date
““AllIn TP Rate
i Amenzbility Category Code W

ERNR S N IS S

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

Selected Variants

o

-+ Entity Group

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.

Functions and Operators Sub-Containers

Once you have specified the tables and columns and/or Expressions that you want to utilize within yout 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.

Functions
= Functions
= Mathematical

ABS{a)
Ceilingia)
Greatest(a,b)
Least{a k)
LM{a)
Min(a) =

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.
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<= Functions
= "Mathematical
i ABS(a)

Next, double click on the Matched Spread column from the Mortgages table in order to add the column to the

Expression container.

Entity Group Selection
Variants

Lelected Variants

= Entity Group
= Annuity Contracts
i Account Mumber

i Accrued Interest

: Accured Gross Amount

Expression

13

Finally, double click on the Right Parenthesis operator in order to close the expression.

Operators
<=Operators
+ Arithmetic
* Comparison
= Other
i)

Again, the result of your double clicking operation is to update the formula within the Expression container.
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Expression

15

.

L[
63363

Constants

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%.

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.

Entity Group Selection
Variants

Selected Variants
-Entity Group
= Mortgages
Actual Account Or Contract Number
Matched Spread

Expression
15
.
LN(
63363

5

Functions
FFunctions
= Mathematical
ABS(a)
Cailing(z)
"Grestest(s)
Least(a,b)
NG
Min(a)

Operators
FOperators
= Aritnmetic

+

i
* Comparison
v | ©other

Enter a constant value and click on the right arrow control, thus completes the expression.

Add Constant

Constant Value

63363 X K4

Expression

15

.

LN(
63363
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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:
® Arithmetic

e Comparison

o Other
Operatpr 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 <> 0, 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.

Function Types and Functions

You select the type of function for your expression from the Type list. The choices are:
® Mathematical Functions
® Date Functions
e String Functions

® Other Functions
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The type of function you select determines the choices available in the Function box. These unique functions in the
Functions Sub-container enable you to perform various operations on the data. The following table lists each avail-

able 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
Y vi ABS(F), ABS(F + C), ABS(F +
without any .
C * R+ F) are possible.
embedded or
However, ABS((F + C + R)),
outermost
. ABS((F + (MAX * CEILING)))
left-right )
are not possible.
parentheses
pair} followed
by {)}
Ceiling Ceiling (a) Rounds avalue to the next | Ceiling(column 3.1 becomes 4.0, 3.0 stays
highest integer or expression) 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 .
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)
Natural Log LN(number) | Returns the natural LN(number) LN(86) equals 4.454347
LN(a) logarithm of a number where number LN(2.7182818) Is 1
a Natural logarithms are is the positive ’ equals
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
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Function Type Function Name Notation Description Syntax Example Depicting Usage
Power POWER(coe | Raises one value to the {POWER(} Valid examples:
fficient, power of a second followed by
exponent) {EXPR1 without POWER(F, R)
Power(a,b) any embedded | 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
Round(a,b) decimal places
Sum Sum(a) Sums the total value of a Sum(Column)
database column. Sumisa
multi-row function, in
contrast to +, which adds
2 or more values in a
given row (not column)
Weighted WAvg Takes a weighted average WAvg(Column WAvg(DEPOSITS.CUR_NET
Average (column of one database column A, Column B) _RATE,DEPOSITS.CUR_BOO
being by a second Column. K_BAL)
averaged, WAvg cannot appear in
weight any expression. If you
column) have two formulas called
F1 and F2, both of which
WAvg(a,b)

are WAvg functions, then
you can form a third
formulaF3as F1+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.

Note: You cannot use the Maximum and Minimum functions as calculated columns or in Data Correction Rules. The
Maximum, Minimum, Sum, and Weighted Average functions are multi-row formulas. They use multiple rows in calculating

the results.
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Function Type Function Name Notation Description Syntax Example Depicting Usage
Date Build Date BuildDate(y Requires three BUILDDATE(CCY | BuildDate(95,11,30) is
ear,month,d | parameters, Y,MM,DD) invalid (invalid century).
CCYY,MM,DD t
ays) (CCYY,MM,DD) (century BuildDate(1995,11,30) is
and year, month, day). It lid
returns a valid data and vaiid.
enables you to build a
date from components.
Caution: If the parameters
are entered incorrectly,
the date is invalid.
Go Month Advances a date by x GOMONTH(Dat GOMONTH(DEPOSITS.ORI
number of months. Go e column, GINATION_DATE,DEPOSITS
Month does not know the | Number of .ORG_TERM)
calendar. For example, it months to Valid les:
cannot predict the last advance) alid examples:
day of a month. Typical GOMONTH(F, F+R +C)
functionality is illustrated
in the following table: GOMONTH(F, R)
Invalid examples:
GOMONTH(F + (R + C),
MAX)
GOMONTH((F * C), F)
Example:
Date i of GOMONTH | Comments
Column Months
1/31/94 1 2/28/94 Because 2/31/94 does
not exist
1/15/94 2 3/15/94 Exactly two months: 15
to 15
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 Goes back 30 to 30
does notknow 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.
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Function Type Function Name Notation Description Syntax Example Depicting Usage
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 L
Month(Origination Date)
column, where
. returns the month of the
the columnis a B
origination date.
date column.
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.

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
expression <=} followed by
’ 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) LOOKUP(F, R, R)
ol,...,Return another table for data where T
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)

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

LOOKUP(F, R)

LOOKUP(F +R, (F +R),
MAX)
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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.

Expression 2]

Save Cancel

Expression Details

* Expression Name  AUTOD_Expression_01 Description
Folder Name  PFTSEG M+ Access Type  (JRead Only @ Read/Write

Entity Group Selection

Variants Functions Operators
EFunct +Operat
Selected Variants [} S Skt
= Mathematical = Arithmetic
< Entity Group ABS(3) +
= Mortgages Ceiling(z) -

Actual Account Or Contract Number
Matched Spread

“Greatest(z,b) =

Least(a,b) =
LN(a) * Comparisan
‘Min(z) M| *Other
Add Constant
Constant Value 63363 X
Expression 2
15
-
LN(
63363
Audit Trail | | User Comments
System ID :200335
Created By PFTUSER Created Date 10/12/2017 11:07:51
Last Mogified by Last Medification Date

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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Entity Group Selection
Variants Functions Operators
Selected Variants = EFunctions Operators
= Matnematical = Aritnmetic
< Entity Group ABS(a) +
= Mortgages Ceiling(z)
Actual Account Or Contract Number - Greatestiab) [
Matched Spread Leastiat) 7
Lh(a)  Comparison
FMin(a) v ®Other
Expression @
15
.
LN
63363

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 Slmpllfled Batches

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.

Batch Maintenance

You may view Simplified Batches here, but they will be non-editable. 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

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:

e Simplified Batch Summary and Detail Screens

e Navigation within the Simplified Batch Summary Screen
® Navigation within the Simplified Batch Detail Screen

® Task Selection

e Running a Simplified Batch

® Viewing the Task Logs of a Simplified Batch

e Additional Batch Options
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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 seatrch criteria, you can control the set of batches that are

displayed.
When you Add, Edit, or View a rule, a detail screen is displayed.

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 As of Date: 06/25/2014 (2]

Q

Search
Mame Folder  AUTOSEG ||
Status  Ongeing j
ES L ] 0-0/0 Jump to page
O wName & Creation Date Created By Last Medification Date Last Modified By Folder Last Execution Date Status

No Results Found
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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.

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
e Folder
® Tast Execution Date

e Status
Name
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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:

o Complete

o Failed
e New
e Ongoing

® Cancelled
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:

e Simplified Batch - header level information such as Rule Name, and so on
® Batch Execution Type - Sequential vs. Parallel
® Secarch Task Details - Search container
® Task Details - Task Details grid
e 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.
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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 specity
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.

Note: 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
exceeding42 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 (_), hephen (-), Colon (;), Dot (.), and Space ().

Simplified Batch

Name™  Simple Batch Rule

This rule creates a batch from & Standard PFT Process followed by 7 allocation rules
Description

Folder Name*  PFTSEG j Access Type* (O Read Only ®) ReadiWiite

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.

Batch Execution Type

Batch Exzcution Type* () Paralil ® Sequential

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 Qo

Rulz Name Task Type j
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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.

Task Search Allocation Model Qo
Allocation Rule
e Rl ALM Dynamic Deterministic
ALM Dynamic Stochastic/Historical Simulation
Folder |1 m static Deterministic
Name [ALM Static Stochastic/Historical Simulation
Cash Flow Edits
Task Selector Extract Data
FTP Standard Process
Available FTP Stochastic Process Selected
RUN DO RULE
Name SaL Rule Mame Task Type Folder or Source

Transform Data
»
»
<
«

Q
Ok Cancel
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:

o ALM Dynamic Deterministic

e ALM Dynamic Stochastic/Historical Simulation
® ALM Static Deterministic

® ALM Static Stochastic/Historical Simulation

e Cash Flow Edits

® [Extract Data

e RUN DQ RULE

® SQL Rule

® Transform Data
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This list will vary based on installed Application pack(s).

Task Search Allocation Madel Qo
Allocation Rule

RELR Yl ALM Dynamic Deterministic

ALM Dynamic Stochastic/Historical Simulation

ALM Static Deterministic

ALM Static Stochastic/Historical Simulation

Cash Flow Edits

Extract Data

FTP Standard Process

FTP Stochastic Process

RUN DO RULE
Name 50L Rule Name Task Type Folder or Source

Folder

Mame

Task Selector

Avzilable Selected

Transform Data

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.

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.

Task Details L

TaskMo.  Rule Name Task Type Qptional 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
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Task Search

Folder

Name

Task Selector

Avzilable
Mame

2 http://whfODajx.in.oracle.com:3603/Tinfodom=0FSPFTINFO - Task Selection - Internet Explorer

FERSEl Allocation Model

Allocation Rule

ALM Dynamic Deterministic

ALM Dynamic Stochastic/Historical Simulation
ALM Static Deterministic

ALM Static Stochastic/Historical Simulation
Cash Flow Edits

Extract Data

FTP Standard Process

FTP Stochastic Process

RUN DQ RULE

SQL Rule

Transform Data

Selected

MName Task Type Folder or Source

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 ALLM, the available

task types include:

® ALM Dynamic Deterministic

e ALM Dynamic Stochastic/Historical Simulation

® ALM Static Deterministic

® ALM Static Stochastic/Historical Simulation

® C(Cash Flow Edits

e LExtract Data

e RUN DQ RULE

e SQL Rule

® Transform Data

This list will vary based on installed Application pack(s).

Source or Folder

e Extract Data Task

® When you choose the Extract Data task, you must select a data source prior to executing your search.

Ta

Task

sk Search

Lelector

Task Type* Extract Data ﬂ
Source *
EXT.ETLSRC3
Name eyt ETisRca
EXT.OFSPFTIMNFO
IMF.OFSPFTIMNFO
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® 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.

e 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).

EXT.AAI_COMFIG_SRC
Taszk Search EXT.ETLSRC3

Task Type* EXT.ETLSRCA

EXT.OFSPFTINFO

Source *

MName

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 7aze will find all tasks that include rafe within their Name.

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
Auvailable 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.
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Task Selector

Available

Name

=
B
<l
&l

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.

Finding a Selected Task

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.

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.

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.

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.
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simplified Batch @ |

% =earch | = |
me Falder ALMHMSEG -

Status -
= Simplified Batch L EE T Ehr.E | = 1-B/6 Jumpta page
D Mame & | Creation Date Created By | Last Modification Date | Last Modified By Folder Last Execution Date | Status
MP_1 Q720201 4 07 20051 AL mHREIUSER Q2201 4 07:20:51 ALMHE0USER ALMHWMEEG [R=
7] =im BMG/2014 04:52:29 ALMHMEOUSER 801852014 04:95:29 ALMHMEOUSER ALMHMEEG BME2014 04:58:53  Failed
[ test SH1/2014 11:53218 JILRIA, 91142014 11:3216 JIL k&, ALMHMSEG 9M2f2014 0B:00:51  Failed
[C] testrp  947/201411:19:05 JILME, 9112014 11:19:05 JILRE, ALMHMEEG SA1/2014 111315 Complets
[C] testwre 9M1/201410:50:12 JILRE, AM12014 111551 JIL R, ALMHMSEG SM1/2014 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.

"3 Warning [147] -- Webpage Dialog

‘You are about to submit a batch for processing. Are you sure you want to
continue?

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
cither directly enter a date in the format displayed, or you can use the Calendar tool to select a date.
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A Date Selection -- Webpage Dialog [E,I

# Select Date

Date 02.Aug 2011 78]

Flease select a date if you have ncluded Extract
Data or Transform Data tasks in this batch

| O

Hetp:f/10.1 %4 Local intranet

5. Click Ok to proceed.

6. You will now see a message indicating the batch has been launched. Click Ok to proceed.

A Information [25002] -- Webpage Dialog 3
L ]
Successfully launched batch, Cick Refresh in summary grid to monior status, or
1 View rule to access delais in processing log for any task.

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 Bateh 1]
SiTpified Batch >Simplfied Baich (view)
A Simplifizd Batch
Hame
Deacrpton

Fuker Marme 3 Aczoes Type Reeaditie ©_' Read Only

2 Batch Exscullon Type
Batch Exaculien Type Faralel * Ssquential

4 Smarch Teak Dstails . ]

Rule Hame Task Type

A Taak Datalls 5 110101

| Taek Ho. | Rule Hame | Taek Ty e | Dplianal Parametsra Foler or Source | View Log
[l S4B FTP Charge Cradh Cards 1 Allwcatkn Rule RT3EG ‘L‘Ig‘;‘

Audh Tral Uzer Commenta

k& Sysiem ID 40018278
| Creatd By QTUSER Crealian Dale Da/Dar2011 05:38:32

Last Uodifed By OTUSER Laxt Medification Date D8/DA/201 1 05:38:34

4. In the View Log page, you can drill down to the log details through the Task ID hyperlink.
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[ #8 View Log Summary - Windows Internet Explorer; o o o
View Log

® Search B B

Comgenan Type Fungs TransH A3 of Date

Foidex Task Name

User Batch Run D

& Task iB information (Click on the Task ib for More Information) ]

. - - Rsconss Nurber ol | n

sl C - 420 . . " ep \art Date 4 Dal ——

fsof Date Camponent Faide 5k Nama askD | Process Type Sintes | Process S o Start Date ¥ End Date Elapsed Tree. Uset Batch Run D

pegezey ST s o e L se— ‘ BRI 13 OFSARUSER EPINFD_ e 0102131
Dene Q.l.aulimranet|P:ale:udMoﬂm0|l fa v W10k -

The Task ID represents the System ID of the task (for example, in Profitability Management, an Allocation Rule's
System 1D).

The task's Batch Run ID is a concatenation of several identifiers. For example, Batch Run ID
'OELPMINFO_Taskl_smb alloc2_20110805_2" represents the following:

® Information Domain name (for example, OELPMINFO)
® Task sequence within the Simplified Batch (for example, Task1)
e 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).

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 11 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:
® Opverview of Holiday Calendars
® Scarching for a Holiday Calendar
® Creating a Holiday Calendar
® Executing Holiday Calendar
e Holiday Exceptions

® Excel Import/ Export
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.

e Viewing and Updating a Holiday Calendar.

e Copying a Holiday Calendar.

® Deleting a Holiday Calendar.

® Check Dependencies in the Holiday Calendar definitions.

® Refresh the Holiday Calendar summary page.
Searching for a Holiday Calendar

Search for a Holiday Calendar to perform any of the following tasks:

® View
e LEdit

e Copy
® Delete

® Check Dependencies
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® Refresh
Holiday Calendars w
= Search K
bame
= Holiday Calendars | Bl = 1-6/5 Juimp ta page
D Maime & Created By Crestion Date Last Modifisd By Lazt Modificstion Cate Status
|:| Bug 16751123 CHAMMA ML O/4r2a0 4173444 CHAMMA it L 052014 17 4025 Processed
[[] copysd=tsdgfhgjohkihkijik;,  ALMHMSOUSER BHME2014 10:42:24 ALMHMEDUSER BNEEM 4 104257 Dedined
|:| Hh_Haoliclay _Calencler ALMHWMEDZER GMER2014 154241 ALMHMEOUSER SNG4 154241 Detined
|:| Hoilicay ALMHMEOUSER SMEL2014 103915 JILRA SR04 10031 38 Detined
[T Hali ALMHME0UEER G G201 4 10,3555 ALMHMGOUSER OG04 1 0040 32 Defined
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.
® Enter the name of the Holiday Calendar.

® C(lick 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.

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.

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.
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5. 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.

6. 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.

7. 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.
8. Once the holiday calendar definition is saved, its status in the summary page is marked as defined.

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.
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Holiday Calendar L
ay Calendar > Holiday Calenda
# Holiday Calendar
Holiday Code:
Hint: 1 - 33393
Name 8B test Excel i
Description
# Holiday Properties
Weekend Days [Menday []Tuesday [[]wednesday []Thursday []Friday [] Saturday [¥] Sunday
Holiday Period From To
% Holiday Details | B- | ®- @ Export
Show Holdays Between 31.0ct2009 |T8] And [31.0ct2011 |78 O tmport
[1| name Date | Holiday Type =)

Executing 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
calendatr. 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
® There is a change in the definition of the holiday calendar.

® 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.
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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 propetly 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.

2. Click Show Exceptions in the Holiday Exceptions grid. The Holiday Exceptions window opens.
3. The seatch block in the Exceptions page has 6 fields: From(Year) , To(yeat), 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.

4. 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.

Excel Import/ Export

Excel import/export functionality is used for adding/editing holiday exceptions.
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Holiday Exceptions

Holiday Calendar > Holda

R Zearch
From Year
Fixed Holidays

Holiday Date

Calendar Definttion » Holiday Exceptions

=

To Year
Woving Holidays

All Exceptions

% Holiday Exceptions

Holiday Name

Australia Day

Good Friday

ANZAC Day

vears Day
Easter Monday
Queens Birthday

dl
O
]
4]
O anzacpay
4]
]
]
O

New Years Day

Holiday Type Holiday Dats:

Fixed 28.Jan.2008

Fixed

Fixed

Fixed 25.Apr 2010
Fixed 01.Jan.2011
Fixed 08.Apr 2011
Fixed 1.Jun.2011
Fixed 01.Jan.2012

@ Export
Exception Type Shift To Notes O Impor ~
El

[
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CHAPTER 12 OFSAA Rate Management

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
e Currency Rates

® FEconomic 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
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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.

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.

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.

[}, Interest Rates (%]
@« Search (=}
Code Mame
Camency Rae Forml
Gurve Type
= Interest Rates | x | = 1-8/8 Jump fo page
[]| Code 4 | Name Rate Formiat Compound Basis Accrual Basis Currency Curve Type Creation Date Created By | Last Modification Date | Last Modified By
D 1 IRC Mortgage Valuation Yield to Maturity Annual ActualiActual US Dollar Interest Rate Curve  06/22/20135 15:57:28 PMUSER 06/26/2015 02:18:08 PMUSER
D 111 thomas_test Zero Coupon Yield Annual ActualiActual US Dollar Interest Rate Curve 06/26/201502:46:54 PMUSER 06/26/201502:458:04 PMUSER
D 801 CS FTP Funding Curve  Zero Coupon Yield Annual ActualiActual US Dollar Interest Rate Curve  07/6/201521:09:33 CHRIS 071772015 13:31:59 CHRIS
D 1860 J¥_LIBOR SWAP USD  Zero Goupon Yield Annual AciualiActual US Dollar Inierest Rate Gurve  07/15/201501:35:039 PMUSER 07115/2015 01:37:47 PMUSER
D 7896 smbcopisdas 7896 Zero Coupon Yield Annual ActualiActual US Dollar Interest Rate Curve  07/30/201503:31:35 PMUSER 0773072015 03:33:07 PMUSER
D 7897 SMBlempTE97Hybnd Zero Coupon Yield Annual ActualiActual US Dollar Interest Rate Curve  07/29/2015 18.00.04 PMUSER 07292015 18.00:25 PMUSER
[ 7s98 SMBiemp7393 Zero Coupon Yield Annual Actualisetual US Dollar Interest Rate Curve  07/29/2015 18:05:39 PMUSER 08/03/2015 16:41:51 PMUSER
[ 7a98 SMBiemp7339 Zero Goupon Yield Annual Actual/Actual US Dallar Interest Rate Curve  07/28/2015 18.05:58 PMUSER  07/30/201503:30:54  PMUSER
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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.

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.

Note: 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.
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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
e Name
® Rate Format
® Compound Basis
® Accrual Basis
e Currency
® Curve Type
® Creation Date
® Created By
® [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. Petforming 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
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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.
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.
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nterest Rate Code Details

Interest Rate Code *
[Hint: 1 - 8999995)

Name
Description

Volatility Curve j
Risk Free [

Display for All Currencies  []

Reference Currency”  US Dol\arj Structure Type®  Standard j

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 ate 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.

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.

182 Oracle Financial Services Profitability Management User Guide



Chapter 12—OFSAA Rate Management

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:

e Attributes

® Terms

® Historical Rates

® Parameters

® Hybrid Term Structure

Attributes Terms Historical Rates Parameters Hykrid 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.

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 structute 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.
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Attributes Terms Historical Rates Parameters Hykrid Term Structure
Rate Format® Zero Coupon Yield ﬂ Curve Identifier
Par Treasury
Compounding Basis®  Annuzl ﬂ Accruzl Basis Zero-coupon Treasury
Par LIBOR/Swap
Apply Zerg-coupon LIBOR/Swap

Prime Lending Rate
Cost of Funds Index

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:

Actual/Actual
® 30/365
® Actual/365

If the Compounding Basis is selected as Simple, then the following Accrual Basis types are available:
e 30/360
® Actual/360
® Actual/Actual
o 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 Identifier
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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 Historical Rates Parameters Hybrid Term Structure

Terms + -

O Term Multiplier

m] 5| Montns|v|
[m} 10 Menths j
[m] 15 Montns j 7

Apply

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.

Attributes Terms Historical Rates Parameters Hybrid Term Structure

Terms + -
O term Multiplier
] 29 Days j
] 12 Mnm’\;j
O 5 Years j W

Apply

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.
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Attributes Terms Historical Rates Parameters Hybrid Term Structure
Warning [5016] i .

Terms T
W Term Multiplier ~
7 2 pays |V

All the selected rows will be deleted.Are you sure you want to continue?

7 12| Months|*| v v
7 5 Years || Yes | MNe o

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.

Hiributes Temms Historical Rates Parameters  Hrbricl Term Structure

r Rates | &~ | @] |

Lact Motk -
e et e T LT |
T
D BTective Date | 24Monihs 30 Mormths Rate D<ta Source:
£ | srazma I' 10.000000 10000000 u
m

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.

Attributes Terms Historical Rates. Parameters  Hybnd Tarm Structure

* Rates H~ o

“LastWonth
Effective Date Ranga
Fiom Date [1H7/2015 8] ToDat=021712015 | 73]

Exxpiration Term IManths
Centraei Term

] | Effective Date 1 Months 2 Uonths Rata Data Source
vz | T 18.000000 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 UI 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.
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2. Select the Effective Date using corresponding calendar options.

Atrbules | Terms | Historical Rafes | Parametera | Hybrid Tsm Structurs
% Rates | B~ =] e-] |
Iy
Effective Date Range — —
FomDate 1152016 8] Tolateatsznts | B
Cantract Term
D Etfective Date 12 Menths 24 Months 36 Months Rete Dete Source
O | [weens = "
O  |zeoms = u
O |esems & n
ARl

Enter the term points in respective fields and click Apply button.

4. Select the Terms using the corresponding check-boxes.

ATloutes | Temms | Historical Rales | Parameters | Hybrid Term Siruciure

# Rates

| B-8 @ | B~ | |
Effectve Dale Range

FromDatd 1152018 |8 ToDsts4Ms20s M|
Contract Term
7] | Effectve b | 12 Manths 24 Months

36 Hlomths Rtz Data Sourre
ECCE | 5000000

15.000000, 10400000 ul
2425 2.000000 4000000

£.000000 ul
41872015 7.000000 $.000000 11.000000

5. Click on Generate Graph icon.

{ied

-

6. The graph will be generated. Here, you can view the graph for Interest Rate vs Effective Date or Interest Rate
vs Term Point.
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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 bat, 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.

Excpeoett b0 Excel

G Y&ars T TE&ars

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.

| &~ ® - ) excon
-@In'pc:-rl

Trport From Cli

Fears f Years

1. If appending data that preexisted for the same effective date, the import it will overwrite existing data.

2. In some 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.
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2. Select the Data Input Helper icon.

T

3. From the Data Input Helper — popup screen, select Method — “Grow by Amount” or some other appropriate
method.

Data Input Helper

Wil Keep Current Values ﬂ

Avzilable Columns Selected Columns
- Add
Multiplier
Add all
Remove
Rermowve All
Apply

4. Select the term points from the left side (Available Columns) of the shuttle box.

Data Input Helper

Wil Keep Current Values ﬂ

Avzilable Columns Selected Columns
o Add
Multiplier
Add all
Remove
Rermowve All
Apply

Based on selected Method, the list of Available Columns will vary. If Method is selected as "Increment By
Months", "Inctement By Days", or "Increment By Years", then only Effective Date option will be displayed in
Available Columns list.
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Data Input Helper

WSl K eep Current Values ﬂ

Avzilable Columns Ad Selected Columns
d
Pultiplier
Add all
Remove
Remowve All
Apply

After clicking on Apply button, you can modify the Start date and enter the Incremental Value.

Data Input Helper

Wethod Keep Current Values ﬂ

Avzilable Columns ad Selected Columns
d
Multiplier
Add all
Remove

Rernowve All

Apply

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 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
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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

e Ul entry via Data Input Helper methods

® Data Loader
Following interest rate models are available:

® Extended Vasicek

® Hoand Lee
e Merton
® Vasicek

Parameter Estimation
This section explains the procedure to calculate estimated parameters.
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
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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.

e Minimum number of historical rates: A total of at least 10 historical rates ("observations") are required, on
appropriate lookback dates.

e 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 neighborhood 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 estimation engine will exit.

Procedure

Interest Rate Code 2]
Master Maintenance > Rate Management > Interest Rates

nterest Rate Code Details

Interest Rate Code *
(Hint: 1 - 9993999)
Name® IRC19999

19999

Description

Volatility Curve j
Risk Free [

Display for All Currencies [

Reference Currency®  US. Dul\arﬂ Structure Type”  Standard j
Attributes Terms Historical Rates Parameters Hybrid Term Structure
Parameters + - 2 & -

Last Month j

Effective Date Range P s
From Date 04/01/2018 To Date 05/01/2018 Term Structure Model j

[ Effective Date Term Structure Modcel Mean Reversion Speed Long Run Rate Voelatility Rate Data Source

O 05/01/2018 & Extended Vasicel 2.000000 0.0 0.01 ul Calc

Ho and Lee
Merton
Wasicek

Apply

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:

e Add
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® Declete

® Data Input Helper

® Refresh

® Excel Export/Import

2. 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 and Data Input Helper.

3. Enter the Effective Date. Here, Effective Date cannot be greater than Current System Date.

4. 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:

® Extended Vasicek

® Hoand Lee
® Merton
® Vasicek

5. The parameters needed by the models are as follows:

Model Parameter 1 Parameter 2 Parameter 3
Vasicek Volatility Mean Reversion Speed Long Run Rate
Ho and Lee Volatility

Merton Volatility

Extended Vasicek Volatility Mean Reversion Speed

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
Mean revision speed 0.00 to 500 0.0

Long run rate 0.00% to 500% 0.0

Volatility 0% to 500% 0.01

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.
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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.

@ Parameter Estimation - Intermnet

| % Term Structure Parameter Estimation |

Interest Rate Model Extended Vasicek
End Dste[:? 01/068/2016
Term Multiplier

Relative Term

Start Date

Number of Observations

‘ Calculate Number of Observations |

| 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.

i@ Parameter Estimation - Internet Explore

’_% Term Structure Parameter Estimation |

Interest Rate KModel Extended Vasicek
End Date 01/06/2018
Term Muktiplier
Relative Term
Start Date 03322015
Mumber of Ob=servations 0

| Calculate Number of Observations |

‘ E=stimate | | 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 Ser-
vices 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

® Merge

Attributes Terns Historical Rales Parametera Hybrid Term Structure

# Interest Rates

Hybrid Curve Type

Avalable Interes1 Rate Codes | SelScten Interest Rate Codes

7845 : New Graph Add

Faich AL

Apply.

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
cutves 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
yvield curves.

Defining a Hybrid Curve

To define a hybrid curve select the Soutrce 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.”
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Hierest e com v
Interest Rate Code ©

(Hint: 1 - 9300000) 80079

Name Hybrd Curve

Dsacrption

alatity Curve O

Rizk Free a

Diaplay for Al Curenciss ]

Reference Currency’ Aus M Structure Type Hybrd %

AMibutes | Tems | Historical Rates | Pammeters | Hybn Term Strucere |

* Inerest Rates

Available Inferest Rate Codes Selected Interest Rate Codes |
7845 - Now Craph Add

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.

nterpolation Linear Interpolation A Generate Frequency Menthhy L
From Date = To Date &
Apply | Generate

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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AMtibutes | Terma  Hisloical Retes | Parameters | Hrrid Term Stuchure
# Intereat Ratea
Hybrid Cuwskypi Having Avsrags |
Avalabie Int=rest Rate Codes Selected Interest Rate Codes
Aad Z7545 : liew Graph
Apply
Hybrid Term Structure Weights | B |
() ‘3elected TErm Stractures From Date To Date
| 12 Momths 4 Mantha 35 Montha
O a5 NEV Gralh 1 : 15 s ¥ i v Hanths W
Woving Average Term Morths W
rtsrpolstion Linaar Infarpolation W Generats Fraquency Vonthly |
FromDate. = To Date =

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.

o FROM DATE: this is the start date of the generate rates process

e 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.

'TRC_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.

The following topics are covered in this section:
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® 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 undetlying 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 eatlier, 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.

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.
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Batch Execution @
Batch Moda
Mode @ Run ORestart O Rerun
Search Q search D Reset
Batch ID Like OFSPFTINFO_ Batch Description Like NewBatch1
Module j Last Modification Date Between M ane i
Batch Details & Schedule Batch
Batch 1D & Batch Description
] OFSPFTINFO_S01226_EXEC AUTOD_AS_AH_D1
M AFCOFTINEA Ar-AILINT INNEY HICT DADI I ATE Thir ic niran fa lnad Azt fram ST ACCALINT INPEY HIST #4 FS0 ACEALIMT IMREY HICT far aivan AcMfiata
2. Save the batch
3. Navigate to: Applications> Common Object Maintenance> Operations> Batch Execution
4. Search for and Select the Batch created under Batch Maintenance.
5. Input the “Information Date” for the batch.
6. 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. 1f 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

_ To schedule the Hybrid Rate Generation on a recurring basis, select Daily, Weekly, Monthly or Adhoc.
5. In the Schedule Task grid, in the Date field, enter the start date and end date.
6. In the 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.

Running Hybrid Rate Generation using Simplified Batch

To run Hybrid Rate Generation using Simplified Batch, use the following steps:

1. Under Financial Service Applications, click Applications> Common Object Maintenance> Operations> Simplified
Batch> Add.

2. From the Task Details block, click Select Task. In the Task Selection window, choose Task Type as Transform
Data. Then, click Seatch. 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.
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3. Enter the parameters and click Save.

4. In the Simplified Batch summary page, search for and select your Hybrid Rate Generation batch, then click the
Run icon.

5. Click YES to confirm you want to continue, enter a date (this will be your “TO DATE”) and click Ok to
continue.

6. You will receive a message that the batch has been successfully launched.

7. Click Ok. When the batch is complete, optionally navigate to Operations > View Log to view the processing
log.

8. 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.

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
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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.

Note: FusionApps.properties file should present under Web Server <deployed path>/WEB-INF/ props and
SFIC_WEB_HOME/ webroot/ WEB-INTF/ props ditectoties.

Update the entry details of source name. It should be "infodom_SOURCE_NAME=Actual_Source_Name". For
example, if Infodom Name is "DEV6INFO"and source Name is "DEVETLSRC", then entry will be
"DEV6INFO_SOURCE_ NAME=DEVETLSRC". Launch the Historical Interest Rates Data Loader from
Interest rates screen after making this change.

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.

Interest Rates @
= Search 2=}
Ciche EE]

Currency - Rata Format -
Curve Type A
= Interest Rates | | & 1-20/97 Jump 10 page
]| Code & | Hame Rate Format Compound Basiz | Accrual Basiz | Currency | Curve Type Crestion Date Created By Last Modification Date | Last Modified By
= 1 IR Cone Zero Coupan YWielkd - Annusal Actualitetual  US Dollar  Imterest Rate Curve SM192014 10:31:34 JILMA 212872014 11:38:14 LM,
D 2 ire2 Zepo Coupan ikl Annusl Actualitctual - Dollar IMterest Rate Curve ©R28/2014 O6:51:37  JILMA 842872014 06:57::50 JLMA
[ 55 igfog Tero Coupon YWield  Annusl Actusllictual  Dollar Irtere=t Rate Curve &262014 05:16:44  ALMHMBOUZER
|:| T i Zero Coupan YWield  Annusal Actualitetual - Dollar IMerest Rate Curve Si2872014 074345 ALMHMEOUSER 2028/2014 0T 4555 ALHE0USER
[ 1 PAR_TEY_1YR et Colpon Vi Annvsl ActusliActual - US Dollar Imterest Rate Curwe 11772012 17:35:57  JOBUSER2E TFRNZ2IT3602 JOBUSER2S

Upon initially navigating to Common Object Maintenance > Rate Management > Currencies, a summary screen
displays a comprehensive list of more than 170 seeded ISO currency codes.

Currencies o
Search Qo
Currency Code Currency Name
Status j Reporting Currency j

Currencies + 5 0-1/1

O code Currency Name: Reference Interest Rate Code Reporting Currency Status

O j No j Inactive j

O usD US Dollar Yes Active

Save Cancel

Search Container

A Search container is provided in which you may search for currencies by Name, by Currency (by ISO currency
code), by status or by reporting currency.
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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.

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:
e Code
® Currency Name
® Reference Interest Rate Code
® Reporting Currency

e Status
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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 cutrrencies 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) 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 cutrrency 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

e 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.
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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).

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

From Currency*  US Dollar To Currency *

L]
(K4 KY

Rate Type®  Floating Rate Effective Date Range  Last Month

From Date  04/01/2018 [T ToDate 05/01/2018 [

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 &

a Currency Selection
From Currency® [US Dallar v To Curreney * [4lbanian Lek |
Rate Type* | Floating Rate v\ Effective Date Range | Last Month u|
From Date 160062015 | =] To Dale 180722015 | 5]
# Floating Currency Rates Exchange Rate per 1 unit of Albanian Lek | A & (BE | B 1-111

i Effective Date Albanian Lek Status Data Source Code

] ]

O 130772015 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

Oracle Financial Services Profitability Management User Guide 205




Chapter 12—OFSAA Rate Management

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

Adding Exchange Rate Data

Once you have specified a value for To Currency, 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 &)

% Currency Selection
From Currency® [us Dallar W To Currency * [Atbanian Lek |
Rate Type* [Floating Rate | Efisctive Date Range [Last Month v
From Date 16062015 | [ To Dale 18072015 | 78]
# Floating Currency Rates Exchange Rate per 1 unit of Albanian Lek | [A m (PR | &-% 1-111

] Effective Date Albanian Lek Status Data Source Code

] []

] 130772015 4.000000000 Valid ul

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 UI or via the
data loader.
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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

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:  25/0672014 &
& Currency Selection
From Currency* |US Dallar | To Currency * Albanian Lek v
Rate Type* |Floalir|g Rate v| Effective Date Range
Last 3 Months
From Date eme01s | TE| To Date Last 6 Months
Lasi Year
Last 3 Years
# Floating Currency Rales Exchange Rate per 1 unit of Albanian Lek NEREN ] ki!' & Years
) Effective Date Albanian Lek Status: Tata Source Code
0 =
[l 13072015 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.
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.,
2 Calendar - Intemet Explorer (2022

Common Object Mainfenance > Rafe Managemeri

Bl [3ure viE Ellzos v

Sun  Mon  Tue Wed Thu Fri__Sat A3 of Date: 25M&6/2014 &
i 2 3 4 5 &
- 7 ] 9 10 11 12 12 F
2~ Currency Selection
14 15 16 17 13 19 20 -
From Currency* 21 22 23 74 25 26 27 To Currency * ‘Albanian Lek Vl
30
Rate Type* Effective Dale Range ‘ Last Month Vl
From Daie 1640672 Ta Date 16/072015 3
% Floating Currency Rates Exchang s REEPETTT EIERRC o | Z m (B | B3 1-111
[ Effective Date Albanian Lek Status Data Source Code
D 13/07/2015 4.000000000 Valid ul

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.

Currencies 2]
Search [
Currency Code Currency Name
Status  Active j Ranarting Ciirrancy
Warning [5016]
Currencies 2= ¥ 0-1/1
[ Code Currency Name rency Status
O ° All the selected rows will be deleted.Are you sure you want te continue? nactl\f?j
K usp US Dollar Active
Yes No

Data Loader

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.
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Common Object Maintenance > Rate Management > Currency Rates
Currency Rates As of Date:  25/062014 &)
t? Currency Selection
From Cunency® [US Doar v To Currency * v
Rate Typs* [Fioating Rate v Effective Date Range [Last 8 Months v
From Date 1soie0s | TF To Date 1e7Rms | TE]
% Floating Currency Rates Exchange Rate per 1 unit of Allbanian Lek ‘ A @ 7{,‘5!-[;’2 ‘ &~ 5 1-2i2
| Effective Date Albanian Lek Status. Data Source Code
| =
O 12/07/2015 4.000000000 Walid ul
1 16/07/2015 20.000000000 Walid ul
Excel Import/Export

Excel import/export functionality is used for adding/editing historical exchange rates.

Common Object Maintenance > Rafe Management > Cumency Rales

Currency Rates

# Currency Selection

From Currency” [us Dallar |
Rate Type~ | Flaating Rate v
From Date w101 | T

% Floating Currency Rates Exchange Rate per 1 unit of Albanian Lek

Effective Date Albanian Lek

f=z
4.000000000
20.000000000

0
0
O
O

Save

As of Date: 25/06/2014 &)

To Cunency [Abanian Lek W
Effective Date Range [Last 6 Months |
To Date 1en7zois | TE
| [ 1-212
Status

Valid
Valid

Gancel

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.
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Exchange Rate Validation — Feature Description

The goal of exchange rate validation is to ensure that exchange rates from all active currencies to all reporting
cutrencies 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 UI 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 (Requited) = 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.

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.
Valid The exchange rate has been validated.

Invalid The exchange rate has violated one or more acceptance rules.

Only exchange rates in Valid status are available for processing and they are not subject to future validation unless
you edit them.
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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 VZewing the
Messages section.)

1. If a currency 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. A circular 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. 1f this criterion is not met then the following message is displayed
: From/ To/ Both currency(ies) in new excchange 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.

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 "Cuttrency Rates validation" option from the toolbat.
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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.

e

¥ | Currency Validation Date Range — Webpage Dialog

@ Specify Dates
(O validate For All Dates

o

# Select Dates

| StartDate 021162016 | 18
EndDate 020222016 "9

Ok Dgarm&l

e FROM_DATE: This is defaulted to the date of last rate validation.
e 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.

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).
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To run the validation using Simplified Batch, perform the following steps:

1. Click Common Object Maintenance-> Simplified Batch -> Add.

Simplified Batch As of Date: 06/25/2014 (7]
Search Qe

Name Folder  AUTOSEG| v

Status j

B8 ¥ 0-0/0 Jump to page
O Name & Creation Date Created By Last Modification Date Last Modified By Folder Last Execution Date Status

No Results Found

2. From the Task Details block, click Select Task. In the Task Selection window, choose Task Type as Transform
Data. Then, click Seatrch. In the Task Selector, Scroll down the left shuttle box (Available tasks) and select
Rate_Validation (move to right shuttle box), then click Ok.

Taik Salétor

it

: iyl

3. Back in the Simplified Batch definition window, 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.

4. Then click Save.
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Simplified Baich

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.

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 Seatch. 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.

Navigate to Operations -> Batch Execution. Search for and select your batch, enter Information Date, then
click Execute Batch.

Click Ok to confirm you want to continue. A message is displayed stating Batch triggered successfully, also
displaying the Batch Run ID.

Click Ok.
To view rates, query the database table FSI_EXCHNG_RATE_DIRECT_ACCESS after the run is complete.
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10. 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)

11. 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.

Scheduling One or More Validations

ooooooooooooooo

Batch Scheduler

Batch ID Like OFSPFTINFO_

Module

Server Time

Batch Name

Batch ID &
OFSPFTINFO_501226_EXEC

‘OFSPFTINFO_ACCOUNT_IMDEX_HIST_POPULATE

OFSPFTINFO_ACCOUNT MANAGER_REL
OFSPFTINFO_ACCOUNT_POSITION
OFSPFTINFO_ACCOUNT_SUMM_DE REF
OFSPFTINFO_ACCT_CUST_RELATIONSHIP
OFSPFTINFO_ALMBI_T2T_Annuity
OFSPFTINFO_ALMBI_T2T_SORROWINGS
OFSPFTINFO_ALMBI_T2T_BRK_FUNDING
OFSPFTINFO_ALMBI_T2T_CASA
OFSPFTINFO_ALMBI_T2T_CREDIT_CARDS
OFSPFTINFO_ALMBI_T2T_FUTURES
OFSPFTINFO_ALMBI_T2T_FX_CONTRACTS
OFSPFTINFO_ALMBI_T2T_GUARANTEES
OFSPFTINFO_ALMBI_T2T_INVESTMENTS

Page 1 of 14 (1-15 of 208 items)
Batch Scheduler

g

Current Server Time:  01/05/2018 22:54:58

Q. search D Reset

Batch Description Like

Modification Date Between

Batch Description

AUTOD_AS AH 01

This is used to load data from STG_ACCOUNT_INDEX_HIST to FSI_ACCOUNT_INDEX_HIST for given AsOfDate
STG_ACCOUNT_REL_MGR_MAP to FCT_ACCOUNT_REL_MGR_MAP
Load FCT_ACCOUNT_POSITION

Derived Entity Refresh for Integrated Account Summary
STG_CUSTOMER_RELATIONSHIP to FCT_ACCT_CUST_RELATIONSHIP
T2T for ALMBI Annuity Contracts

T2T For ALMBI Borrowings

T2T For ALMBI Break Funding Charges

T2T For ALMEBI Current and Savings Accounts
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T2T for ALMBI Future Contracts

T2T Far ALMBI FX Contracts

T2T For ALMBI Guarantees

T2T For ALMBI Investments

Records Per Page 15

Copyright © 1903, 2018 Oracle and/or its affiliates. All rights reser|

@

) Refresh

To schedule a future validation, ot to schedule validations on a recurring basis, do the following:

1.
2.

Navigate to Operations -> Batch Scheduler. The Batch Scheduler window appears.

In the Batch Name block, select the Scheduled Batch ID. An unchecked box means that no validation is

scheduled to run.

Select New Schedule or Existing Schedule:
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Existing Schedule can be selected only if there are existing schedule batches to view.

If New Schedule is selected, the New Schedule grid appears. Enter the Scheduled task name.
_ To run the validation once, select once. Go to S#gp 5.

_ To schedule the validation on a recurring basis, select Daily, Weekly, Monthly or Adhoc.
4. In the Schedule Task grid, in the Date field, enter the start date and end date.
5. In the 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.

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

[

% Search 2
Mame Courtry -

% Economic Indicators | x | = 1-212 Jump b page
[ Mame & Country Creation Date Creasted By La=t Modification Date La=t Modified By
D Econom Argertina 81852014 070553 JILRA,

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 counttry.

Search Control

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

Reset Control
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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.

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 indicatot.

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.
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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
e Country
® Creation Date
® Created By
® Last Modification Date

® Last Modified By

Name

Displays the Economic Indicatot'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.

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.
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.
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Economic Indicators @

# Economic Indicator Details

Name

Description

Frequency Wonthly v Value Type Numeric | %

Country United States of America |

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 indicatot'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).

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 %
From Date 08Feb2012 | 78] To Date |11Mar2013 | 78]

[ start Date End Date Value
lud] = 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).
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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 Indicators - Historical Data | ~
Effective Date Range

From Date 11-Fab-2010 El

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.

4 Economic Indicators - Historical Data | B~ L=

Effective Date Range |[EE41[0] e
From Date 09.Feb2013 3| To Date 11 Mar2012 =P

[]| start Date End Date Value

0 = 0.000000

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.
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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 )
% Search ES
Mame Courtry -
# Economic Indicators \ | = 1-272 Jump ta page
|:| Mame & Country Creation Date Created By Last Modification Date La=t Modified By
[] Econom Argerting 8182014 07:05: 33 JILRA,

Excel Import/Export

Excel import/export functionality is used for adding/editing historical economic indicators.

» Economic Indicators - Historical Data | B~ - |
Effective Date Range | Last Month b Exporti/Impart
From Date 10.Feb2013 | TE] To Date 1zMar2013 | TE]
[ | start pate End Date Value
[ | [06.Feb.2013 05.Mar2013 78| 1.000000
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CHAPTER 13 Overview of Profitability Management

Introduction

An effective financial services performance management system should include the following key requirements:
® Flexible, efficient access to account level information
® Multiple views of the organization
® Matched rate funds transfer pricing at the account level of detail
® Flexible definition of cost accounting processes with strong accounting controls

® DPowerful modeling capabilities

Together with OFSAA Funds Transfer Pricing, OFSAA Profitability Management addresses these requirements by
linking general ledger, account-level, and statistical data together in a unique manner.

Multiple Dimensions of Profitability

OFSAA Profitability Management allows you to construct customized solutions for enriching financial data to
generate multidimensional Management Accounting profitability views. Without restricting your ability to select any
dimension you choose, the following are representative examples of the types of multi-dimensional performance
management views you can construct using OFSAA Profitability Management.

Organizational View

An Organizational View facilitates the measurement of profitability at any level in your organizational structure,
such as Bank, Region, Company, Legal Entity, or Division level; or at lower levels such as Branch, Cost Center or
Department. While the Organizational Unit Key Processing Dimension is normally designed to match
Responsibility Centers (Cost Centers or Profit Centers) that are found both in your source systems and in your
General Ledger extract, you may define additional “organizational” Key Processing Dimensions. For example, you
might use the seeded Organizational Unit dimension in reconciling your instrument extracts to your Ledger/Stat
data (where your Ledger/Stat table is populated with an extract from your General Ledger) and you might use a
second user-defined “organizational” Key Processing Dimension for Legal Entity or Company if one of those
dimensions is present in your source General Ledger.

Alternatively, if you have more than one kind of Organizational dimension in your source General Ledger (e.g., Cost
Center, Company, Legal Entity, Line of Business), you may be able to concatenate one or more such General Ledger
dimensions in your ledger and source system extracts (e.g., Cost Center plus Company) to populate a compound
Organizational Unit dimension in your OFSAA data model.

Product View

A Product View facilitates the measurement of profitability of specific product lines including

® On balance-sheet customer-facing products such as Checking, Savings, Time Deposits, Credit Cards,
Commercial Loans, Consumer Loans, Credit Lines, or Mortgages
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® On balance-sheet, internal products (non-customer facing products) such as Wholesale Funding or
Investments

® Off-balance sheet customer-facing services such as Merchant Card, insurance policies, or mutual fund
positions

® Off-balance sheet products that may be either internal or custom facing such as options, other derivatives, etc
Customer View

A Customer View facilitates the measurement of customer profitability under any definition of customer you choose
to implement. Examples of customers or customer segments might include demographic segments, commercial
customers, high net worth customers, retail customer segments, etc.

Channel View

A Channel View facilitates the measurement of the profitability of various methods for delivering products or
services to your customer base. As with Customer, you may define your channels any way you wish. Examples of
channels might include ATM, Electronic Banking, Telephone, Retail Branch, and Mail. A better understanding of
the cost structures of your delivery channels can assist you in steering your customers to lower cost channels or in
doing a better job of aligning true costs with revenues through fee structures designed to encourage customers to
utilize lower cost channels.

Key Processing Dimensions in the OFSAA Data Model

Key Processing Dimensions are the keys that the OFSAA engines use to access and segment business data. Every
Key Processing Dimension is present in nearly all of your business fact tables, and the usage of processing
dimensions permeates most OFSAA rule types.

Seeded dimensions include Financial Element (only found in the Management Ledger), Organizational Unit,
General Ledger Account, Common Chart of Accounts, and Product. You may add your own user-defined
processing dimensions to your data model.

Financial Element

Used only in the Management Ledger, Financial Element classifies your data in a fashion not typically found in most
General Ledgers. When you initially load your Financial Accounting data from your General Ledger, Financial
Elements are used to distinguish between:

e Ending monthly balances (FE 100)

® Average monthly balances (FE 140)
® Interest Income or Expense (FE 420)
® Non-Interest Income (FE 455)

e Non-Interest Expense (FE 457)

Seeded Financial Elements

The Financial Element dimension is the only seeded Key Processing Dimension that comes with its own seeded
dimension member values. Seeded Financial Element values — dimension members from 0 to 10,000 — may not be
modified, but they may be used as storage targets for initial load data or as output targets from allocation rules or
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other processes. In addition to the five Financial Elements discussed above, OFSAA comes seeded with dozens of
additional Financial Elements. For the most part, these other seeded Financial Element values are used as output
dimensions member values for:

® The result tables produced by OFSAA Asset/Liability Management (see the Oracle Financial Services Asset

Liability Management (OFSALM) User Guide.) These Financial Elements are only rarely used within the
Management Ledger table (Ledger/Stat).

Aggregated Instrument-level transfer pricing charges and credits. Such aggregations can be accomplished by
using allocation rules or by using application functionality contained within the OFSAA Funds Transfer
Pricing application (see the Oracle Financial Services Funds Transfer Pricing User Guide.) Seeded Financial Elements
that are commonly used as targets in aggregations of FTP data are Financial Element 450 — Transfer Pricing
Charge/Credit; and Financial Element 170 — Weighted Average Transfer Rate.

Direct transfer pricing of Ledger/Stat (again, see the Oracle Financial Services Funds Transfer Pricing User Guide,
the same Financial Elements (170 and 450) are also used as output targets for direct transfer pricing of
Ledger/Stat).

Storing final, ready to report, fully allocated multidimensional results. While user-defined Financial Elements
may also be used for this purpose, there are a series of seeded Financial Elements that you may choose to
utilize as they are pre-built to function as “reporting lines” within the Oracle Financial Services Profitability
Analytics OBI application.

For a complete listing of all seeded Financial Elements, see Appendix F, “Seeded Financial Elements”. For examples
of the usage of user-defined Financial Elements, see the sections “Initial Loads to the Management Ledger” and
“Usage Examples of User-Defined Financial Elements”.

Organizational Unit

Found in your Management Ledger as well as in all of your Instrument and Transaction Summary tables,
Organizational Unit is generally mapped to your General Ledger responsibility center (cost center or profit center)
or department.

User-Defined Organizational Units

Additional organizational dimensions may be added as user-defined key dimensions. For example:

In a Management Ledger implementation, you may wish your profitability implementation to record the
organizational source of allocated expense balances to facilitate inbound-outbound center-to-center
allocation reporting.

When loading account level data into the OFSAA Data Model, you will normally map your Book-of-Record
cost center to the Organizational Unit dimension (the value that reconciles to your General Ledger). You
might also, however, wish to define a Relationship Owning Center or a Company, Line of Business, or Legal
Entity dimension.

General Ledger Account

General Ledger Accounts are mapped from your source General Ledger systems. Financial Accounting systems
sometimes refer to this dimension as GL. Account or Natural Account.
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Common Chart of Accounts

The Common Chart of Accounts dimension is a high-order product dimension that is typically used to link
budgeting definitions of product with Transfer Pricing, ALM, or Profitability Management definitions of product
(see the User Guides for Funds Transfer Pricing, Asset Liability Management, and Balance Sheet Planning; also see
Appendix G, “Debit and Credit Conventions”).

Product

Nearly every Profitability Management implementation is interested in a Product view of profitability. Additionally,
the seeded Product dimension is normally used for modeling purposes in Funds Transfer Pricing and/or in Asset
Liability Management.

User-Defined Key Processing Dimensions

You may customize your data model by adding your own user-defined Key Processing Dimensions. See the section
entitled “Overview of Dimensionality in OFSAA” or the Installation & Configuration Guide for details on adding
your own user-defined Key Processing dimensions.

You may also add Standard Dimensions or Simple dimensions to your data model, but the OFSAA Profitability
Management engine can only actively utilize Key Processing Dimensions within allocations rule sources, drivers, or
outputs.

Additional Profitability Dimensions

One reason for adding user-defined Key Processing Dimensions is that your institution's design calls for additional
profitability dimensions such as Channel, Customer, Geography, Line of Business, or Relationship Owning Unit,
Company, or Legal Entity.

Additional Working Dimensions

Another reason you may wish to add a user-defined Key Processing Dimension is that you need an additional
working dimension, i.e., a dimension along which you do not intend to fully develop Management Accounting
analytics. For example, you may wish to add a user-defined Key Processing Dimension for Cost Pool, Transaction or
Activity. These dimensions may be actively used within your allocation rules but are typically “in process”
dimensions, i.e., dimensions used as stepping stones along the path to fully allocated profitability dimensions.

Yet another reason you may wish to add Key Processing Dimensions is that you must map all of the dimensions
present in your source General Ledger to OFSAA Key Processing Dimensions. If your source General Ledger has
dimensions such as Company or Legal Entity, you may need to add these dimensions to your model. If a dimension
present in your source General Ledger is “organizational” in nature (i.e., Company or Legal Entity), it may be
possible to concatenate such dimensions into the single OFSAA Organization Unit dimension as you design and
build your ETL for loading source data for your OFSAA data model (ledger data, instrument data, or transaction
summary data).
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Overview of Profitability Management Methodologies

Financial Accounting vs. Management Accounting

General Ledger systems are designed to yield Financial Accounting results such as Balance Sheets, Income
Statements, Soutces & Uses Statements, and other regulatory reports that must be compiled according to
international or local accounting standards such as International Financial Reporting Standards (IFRS) or Generally
Accepted Accounting Principles (US). In addition to these external reporting functions, GL systems serve internal
control and management accountability functions. GL systems need to be able to account for and answer questions
such as:

e How much is being spent on occupancy expense?

e How much is being spent on salary and benefits expenser

® How well are we managing I'T and network costs?

® Are cost center managers under- or over-budget?

® How are we accounting for cash and receivables?

® How are we accounting for depreciation, goodwill, and other intangibles?

® How are we managing cash flow (cash basis accounting vs. accrual basis accounting)?

e Can we demonstrate appropriate segregation of duties and other internal controls?

® Can we track General Ledger balances back to source transactions and documents?

® Can we satisfy our external stakeholders including auditors, regulators, and investors?
Management accounting systems are often derived in whole or in part from Financial Accounting systems, but are
designed to answer a different class of questions such as:

® Which products, customers, geographies, lines of business, divisions, and channels are most profitable?

® How can we influence customer behavior to maximize profitability?

® How well are we controlling risks including interest rate risk, foreign currency risk, credit risk, fiduciary risk,
legal risk, operating risk, and market risk?

e (Can we measure our profitability in all dimensions on a risk-adjusted basis?

e How can we optimize our external fee structures and internal incentives to optimize risk adjusted
profitability?

® Are we propetly organized to optimize internal incentives?

® How well are we managing capacity?
Management Accounting Models

Profitability Management models can generally be divided into two types: Management Ledger level profitability (an
aggregated multi-dimensional view) and Customer Account Level profitability (a very detailed view). Management
Ledget-level profitability solutions have some advantages over Account Level solutions. They are generally easier to
construct and maintain, have shorter processing cycles, and results in smaller, more manageable volumes of data
than Account Level profitability solutions.
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The primary advantages of Account Level profitability solutions over Management Ledger-level solutions is their
ability to segment profitability results using both dimensional measures and non-dimensional attributes & measures
found at the account level. Such account level attributes and measures can be exploited to stratify your results; they
can also be assembled into “pseudo” dimensions (low cardinality dimensions) that typically would not support
hierarchies in a reporting context. Examples of ways in which you might exploit account level attributes to
supplement multidimensional results would include

® New Business vs. Total Book of Business
® Repricing Profiles

® Runoff Profiles

® Ranges of Risk

e Customer Level Balance Ranges

® Age of Customer Relationship

Another important advantage of Account Level solutions is that they allow you to construct highly granular capital
allocation methodologies. This is particularly valuable in developing Risk Adjusted Profitability Management
(RAPM) metrics (you may, however, aggregate your bottom-up equity allocations to the Management Ledger-level).

Institutions often construct models that yield both kinds of profitability results. When both kinds of models are
built, they will sometimes reconcile to one another and they will sometimes not reconcile to one another. Whether
or not they reconcile is a function of the methodologies you select and your institution's preferences.

Management Ledger Profitability Models

The starting point for most Management Ledger-level profitability solutions is the Financial Accounting data that
you import from your General Ledger system. A number of different processes are generally performed to
manipulate your initial Financial Accounting data to produce Management Accounting results.

Management Ledger-level models often involve both “top-down” and “bottom-up” kinds of processes. In the
Management Ledger context, top-down processes are typically composed of series of allocation rules that operate in
a cascading or “waterfall” sequence that begin with your Financial Accounting data.

For example, in constructing Organizational profitability within a Management Ledger, your design might begin
with an analysis in which you subdivide all of your Organizational Units (or Responsibility Centers) into either Cost
Centers or Profit Centers. Cost Center managers are responsible for managing their expenses and meeting their
budgets while Profit Center managers have P & L responsibility. While your General Ledger may support
independent P & L's for Divisions, Regions, Lines of Business, or Companies, your objective in a top-down
Otrganizational Profitability solution is to push P & L responsibility down to much lower levels: branches, loan
origination centers, etc.

You might continue your analysis by organizing your Cost Centers into functional groups such as Overhead, Indirect
Support, and Direct Support. You might then devise a series of allocation rules that allocate Indirect Support
expenses to Direct Support cost centers which in turn allocate their (burdened) expenses to Profit Centers. You
might finish by allocating Overhead expenses directly to Profit Centers. In some cases, you might also need to
allocate some non-interest revenues. Since interest income and interest expense are typically booked to Profit
Centers within your General Ledger, it is less likely that you will need to allocate these balances.

You also might wish to build some balance sheet allocations to move non-financial assets & liabilities (such as cash,
fixed assets, goodwill, and equity) to the Profit Centers that rely upon those non-financial assets & liabilities to
supportt their businesses. The rationale here is that you generally want to transfer price the entire balance sheet, not
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just instrument-level balances. As with your instrument balances, these non-financial balances will generate transfer
pricing charges & credits and these secondary transfer pricing charges & credits need to be assigned to the proper
Profit Centers.

Frequently, Management Ledger implementations focus on both Organizational Profitability and Product
Profitability. Typically, these kinds of implementation will first complete the Organizational Profitability component
and then continue with additional allocation rules to develop Product Profitability. Product Profitability is normally
developed using both top-down and bottom-up methods.

The above narrative is meant to be illustrative; there are an enormous variety of methodologies you might choose
from in constructing Management Ledger-level models for Organizational Profitability, Product Profitability, or
multi-dimensional profitability incorporating additional dimensions.

As mentioned above, Management Ledger-level models typically involve both “top-down” and “bottom-up” kinds
of processes. One kind of bottom-up process is matched term funds transfer pricing. In matched term funds
transfer pricing, every instrument asset record is assigned a “cost of funds used” and every instrument liability
record is assigned a “credit for funds provided”. These instrument level charges and credits (expenses and revenues)
are subsequently aggregated to the Management Ledger. In implementations where activity based costs (and
sometimes revenues) are assigned to each instrument level record, these charges and credits may also be aggregated
to the Management Ledger-level.

Account Level Profitability Models

As with Management Ledger-level solutions, Account Level solutions are also frequently constructed using a
combination of top-down and bottom-up processes. For example, you might employ top-down allocations to
distribute Management Ledger-level income and expenses (expenses being more typical) to the instrument level; and
you might employ bottom-up processes such as account level funds transfer pricing and/or allocation tules that
employ unit costs and volumes to assign income and expenses (again, expenses being more typical) to instrument
level records (note that such low-level, bottom-up income and expense assignments may also be aggregated to the
Management Ledger).

Initial Loads to the Management Ledger

When you initially load the Management Ledger (the Ledger/Stat table) with data extracted from your General
Ledger, you need to map each row of extracted data to a Financial Element. Similarly, if or when you load other
externally sourced data into Ledger/Stat (i.e., statistical data not extracted from your General Ledger), you must also
map each row of your extracted data to a Financial Element.

The recommended Financial Elements for General Ledger data or for externally sourced statistical data is as follows:
e Ending Balances — Financial Element 100
® Average Balances — Financial Element 140
® Interest Income & Expense Balances — Financial Element 420
® Non-Interest Income Balances — Financial Element 455
® Non-Interest Expense Balances — Financial Element 457

e Statistical data — Financial Element 10,000
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Usage Examples of User-Defined Financial Elements

You may, of course, create additional user-defined Financial Elements for use in storing:
e Additional statistics that you source from an external system

® Driver statistics that are built up through allocation rule processes and that you intend to use in subsequent
allocation rules

® Allocation rule outputs if, for example, you are building up cost pools or other intermediate balances that
represent “in process” balances that are not yet fully allocated to final multidimensional results

e Final, fully allocated balances that you wish to report on (i.e., you may use a range of user-defined Financial
Elements to build up a “reporting line” structure for fully allocated multidimensional profitability results)

Using Financial Elements as Income Statement Reporting Lines

You may wish to build up fully allocated, multidimensional profitability balances that represent reporting lines in
your final analytical results. For example, if you wish to construct income statements by Organizational Unit and by
Product and by Geography, you might choose to construct allocation rules that will drive towards final result
balances by Organization Unit, by Product, by Geography, and by Financial Element where Financial Elements are
used to store reporting line balances for:

® Interest Income / Interest Expense

® Charge for Funds Used / Credit for Funds Provided
® Tee Income

® Direct Expense

® Indirect Acquisition Expense

® Indirect Servicing Expense

® Direct & Indirect Taxes

Under this approach, Financial Elements that serve as “Reporting Lines” in your Management Accounting income
statements take the place of the General Ledger Account dimension that serves the “reporting line” function in
pre-allocated Financial Accounting income statement data extracted from your General Ledger. Whereas your
Financial Accounting income statements may be very detailed and may be comprised of hundreds or even thousands
of GL Accounts, your Management Accounting income statement reporting line structure will likely have far fewer
rows, probably 30-60 lines.

A seeded set of Financial Elements that you may wish to use as reporting lines are included in the standard data
model (the complete list of all seeded Financial Elements is documented in Appendix F, “Seeded Financial
Elements”).

A seeded Financial Element hierarchy is also provided that contains rollup points for the seeded “reporting line”
Financial Elements. These rollup points, which include values such as Total Interest Income, Total Interest Expense,
Net Interest Income, Risk Adjusted Net Interest Income, and Risk Adjusted Net Income, are structured to function
as subtotals. The seeded “reporting line” Financial Elements (leaf member values plus rollup point values) are
pre-built in to the Oracle Financial Services Performance Analytics (OFSPA) Business Intelligence (BI) application.
If you choose to develop a strategy that involves allocating balances to Financial Elements that are intended to
support such a “reporting line” structure, you may customize the seeded profitability Financial Element structure by
(1), adding your own user-defined Financial Elements and (2), modifying the seeded Financial Element hierarchy.
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After having customized the seeded profitability Financial Elements and the related subtotaling hierarchy, the
changes can be made to flow seamlessly into the analytical dashboards within the OFSPA BI application without any
additional customization.

You may, of course, choose not to develop a “reporting line” strategy for developing multidimensional profitability;
or you might choose to build out reporting lines under another user-defined Key Processing Dimension.

Regardless of what dimension you choose for storing “reporting line” balances within your Management Ledger
(assuming that you do adopt such a strategy), your final “reporting line” balances may be the result of bottom up
processes such as:

® Aggregation of Transfer Pricing charges and credits from the instrument level. Such FTP charges and credits
may result from charges or credits for principal balances, charges or credits for basis risk or liquidity risk, or
charges or credits for secondary balances that you have allocated to instruments (such secondary balances are
typically allocated from the Management Ledger to the instrument level; examples would include loan loss
reserves, risk equity, central bank reserves; or other allocated debit or credit balances such as plant &
equipment, cash & due from banks, goodwill, prepaid expenses, etc.) The charges & credits associated with
these allocated balance-sheet balances may be generated using the transfer pricing rates that have already
been assigned to each instrument's principal balance; ot you may adopt a simple methodology for ascribing
transfer rates to these allocated balances (e.g., pre-determined rates that are assigned to each allocated balance
as a function of its perceived duration).

® Aggregation of rate times volume results from the Instrument and/or Transaction Summary levels for
activity based expenses or revenues

e Aggregation of instrument level revenues or expenses that are derived directly from your source systems (e.g.
Accrued Interest Payable or Receivables, Fee income, etc.)
Or they may be the result of top-down processes such as

® Non-interest expense balances (typically in the form of center-to-center or center-to-product allocations)

® Direct Transfer Pricing of Ledger balances (such direct transfer pricing charges and credits may be generated
within the Management Ledger using OFSAA Funds Transfer Pricing; OFSAA FTP posts such results to
Financial Element 450). For details on direct transfer pricing of ledger balances, see the OFSAA Funds
Transfer Pricing User Guide.

Reporting Lines for Selected Balance-Sheet Balances

You may also wish to build up “reporting line” Financial Elements for selected balance-sheet balances. Although
you will not always be able to demonstrate a balanced balance-sheet (for example, it is not meaningful to construct a
balanced balance-sheet for a Product line or for a Line of Business), if you build out selected balances, those
balances could be used in ratio analysis either within the OFS Profitability Analytics OBI application or within your
own reporting tool. The OFS Profitability Analytics OBI application includes predefined cube definitions that
generate ratios and formulas that use such balance-sheet balance reporting lines (e.g., for risk adjusted profitability
ratios such as return on assets, risk adjusted return on equity, net income after capital charge, etc.)
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CHAPTER 14 Application Preferences

Overview of Profitability Management Application Preferences

In addition to Global Preferences, each of the OFS Analytical Applications has its own local application preferences.
In the same way as in Global Preferences, Application Preferences (for each application) employs a "delegation"
model that allows Administrators to set some preference items for all users while allowing non-administrative users
to personalize other preference items.

Application Preferences allow both Administrators and End Users to establish default values and to manage other
core application parameters that affect the way business rules are created and the way Profitability Management
processes are run.

The procedure for working with and managing Application Preferences includes the following steps:

® Updating Application Preferences.
Updating Profitability Management Application Preferences

Navigate to Profitability Management Application Preference to update your preference items.
The following table describes each of the Profitability Management preference items.

Selected Terminology

Term Description

Select Preference For

Show Preferences There are two modes in which you can access Application Preferences:

F - . )
or Administrator: If the user has Administrator privileges, he can define preferences for the

“All User” group and for his own personal account, which may be the same or different from
the “All User” settings. The Administrator can also designate the “All User” preferences as
Editable or Non-editable on a row by row basis. If the individual preference is checked as “
is Editable”, then End Users can update or override the Administrator's default value for
their own individual account. If the “is editable” box is not checked, then End Users are not
able to change the default for their own account.

End User: If the user does not have administrator privileges, then certain preference items
may have been pre-set by the administrator and the user may not be allowed to change the
value. All Application Preference settings are displayed, regardless of access privilege.

Active for Master If a user has more than one application available on their Left Hand menu, then they will
Maintenance need to designate Application Preferences from one of their applications as “Active for
Master Maintenance”. Certain preferences such as the default folder and read / write
access setting will be referenced by items within Master Maintenance based on this
selection.

Parameters - General
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Term Description

Security Map This option allows you to select an existing security map. Security Maps can be used to
control the dimensions and dimension members each user can access when building and
executing rules. For more information on Security Mapping, refer to Oracle Financial
Services Analytical Applications Infrastructure (OFSAAI) User Guide Release 8.0.4.

As of Date All processes reference this date at run time to determine the data to include in the
process. The As-of-Date value you set in Application Preferences applies to interactive job
execution (i.e., when you choose to execute a rule directly from a Summary screen). For
batch processing, the As-of-Date is an input parameter.

Show Execution If this option is selected, a pop-up window appears whenever you execute a process
Parameters interactively from a Summary screen. Within this pop-up window, you may confirm or
modify your run execution parameters (As-of-Date and Legal Entity).

Legal Entity Similar to As-of-Date, all processes reference Legal Entity at run time to determine the data
to include in the process. The value of Legal Entity you set in Application Preferences
applies to interactive job execution (i.e., when you choose to execute a process directly
from a Summary screen). For batch processing, Legal Entity is an input parameter.

Note: Legal Entity is designed to support implementations that require multi-entity or
multi-tenant functionality. If your implementation does not require this functionality, you may
utilize the Default Legal Entity in all your processes.

No additional parameter is required for Legal Entity for command line execution. EPM
Engines read the default Legal Entity from the Application preference value saved for the
User who is executing from command line.

The default legal entity is a per user preference setting. To set this, the following steps are
required:

1. Create a security-map in AAl containing the legal-entity hierarchy as an app-admin.
2. Set the default security-map in a user preferences.

3. Navigate to "execution parameters" block in user-preferences and choose the default
legal-entity member.

If you do not want to use the Multi-Entity feature with Security, you need to save the
Application preference for the user executing the batch. The usual choice for Legal Entity
would be Default Member in Application preferences.

Default implies -1 code.
Default value for Legal Entity dimension column in all instrument and ledger table is -1.

Note: Legal Entity only acts as a run time parameter for Variable Allocation rules. Starting
with release 8 Legal Entity is made an optional run time parameter.

Legal Entity is not applicable to allocation rules using the Ledger/Stat table.

Disable Legal Entity If the "Disable Legal Entity" checkbox in application preferences screen is checked, then
Legal Entity will no longer be a run time parameter. On disabling Legal Entity, user should
edit the already defined Variable Allocation rules and modify the value of Legal Entity
dimension in all applicable tabs (Source, Driver and Outputs) in the allocation specification
screen. This is an optional parameter.

Processing - General
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Term

Description

Default Total Error
Message Limit

Profitability Management processes log error details into the FSI_O_PROCESS_ERRORS
table. This parameter defines the limit on the total number of errors that will be logged for
any ALM Process.

Default Error
Message Limit Per
Item

This parameter defines the total number of errors that will be logged for a given type of
error.

Debugging Output
Level

The debugging output level determines the amount of sql that will be written to the
processing log. There are three levels available:

Do not output SQL to log file: A log file will not be created.

Show Significant Calculation SQL: Log file is created and will contain those SQLs that
are tagged as significant.

Show all SQL: Log file is created and will contain all the SQL that the engines execute.

The Allocation Engine log files can be accessed by the system administrator in the
following location on the server:
$OFSAA_LOG_HOME/<MIS_DATE>/<INFODOM>/Allocation Engine/ folder

The file names will be prefixed with the application initials and will also contain the unique
batch run id of the execution request.

for example: Allocation Engine_<INFODOM>_Task1_<Allocation SYSID>.log

To UNDO log files can be accessed by the system administrator in the following location on
the server:

$OFSAA_LOG_HOME/<SYS_DATE>/<INFODOM>/Allocation Engine/ folder
The file names will be prefixed with the application initials and will also contain the unique
batch run id of the execution request.

Processing - Application Specific

Enable UNDO for
Selected Allocations

Set this value to Yes to enable UNDO functionality for individual allocation rules. For
details, see Allocation Execution History, page 19-1.

Enable Mass UNDO

Set this value to Yes to enable Mass UNDO functionality. For details, see Allocation
Execution History, page 19-1.

Enable UNDO for
Selected Batches

Set this value to Yes to enable UNDO for selected batches. For details, see Allocation
Execution History, page 19-1.

Enable UNDO for
Selected Allocation
Models

Set this value to Yes to enable UNDO for selected allocation models. For details, see
Allocation Execution History, page 19-1.

Maximum Circular
Allocation lterations

This value governs the maximum number of circular iterations within a Circular Allocation
Model. Its purpose is to ensure that circular models will terminate without going into an
infinite loop even if the model does not converge on the value of Threshold Source Balance
or Threshold Percentage you have selected for your model. For details, see Allocation
Models, page 16-1.
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Term Description

Scenario Values The Application Preference setting for Scenario dimension allows you to run the same
rules for different scenarios, such as, Actuals, Budget, and so on. These values are
inherited by rules that specify Use Application Preferences in their Sources, Drivers or
Outputs. For details, see Allocation Specification, page 15-1.

Scenario for Source: When an allocation rule's Source is configured asUse Application
Preferences in Allocation Source section, the value used by the rule in its Source is the one
specified in Application Preferences.

Scenario for Driver: When an allocation rule's Driver is configured asUse Application
Preferences in Allocation Source section , the value used by the allocation rule in its Driver
is the one specified in Application Preferences

Scenario for Output: When an allocation rule's Output (applicable to both Debit and/or
Credit) is configured asUse Application Preferencesin Dimension section, the value used
by the allocation rule is the one specified in Application Preferences.

Assumption Management Defaults

Folder Name This parameter allows you to define the default folder selection. The folder selection for all
rule types will be defaulted to this selection within the summary page search screen and
when creating a new rule. This selection acts as the starting value for convenience only
and users can change to any other available value at their discretion.

Access Type This parameter allows you to set the default access type setting. Selections include Read /
Write and Read Only. This selection acts as the starting value for convenience only and
users can change at their discretion.

1. Navigate to the Profitability Management Application Preferences page.
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Application Preferences Q
Apply Cancel Reset to Default
Select Preferences For
Show Preferances For PFTUSER v
Active for Master Maintenance ¥

Parameters - General

Property Name Property Value Is Editable

Security Map None j

As of Date 06/25/2014 i T

Show Execution Parameters 5} v

Runtime Parameters Leaf Description

Legal Entity Default Member | -1 Disable Legal Entity

Processing - General

Property Name Property Value Is Editable
Default Total Error Message Limit 250 T
Default Error Message Limit Per ltem 25 o
Debugging Output Level Show All SOL j o

Processing - Apolication Specific

Property Name Property Value Is Editable

Enable Undo for Selected Allocations ®ves O No o/

Enzble Mass Undo s (U No o
Enable Undo for Selected Batches ® ves O No /!
Enable Undo for Selected Allocation Models @ ves Ono 7
Maximum circular allocation iterations 5 o/
Scenario for source Actual j Ci
Scenario for driver Actuzl j o
Scenario for output Actual j i
Assumption Management Defaults
Property Name Property Value s Editable
Folder Name AUTOSEG j L
Access Type (O Read Only ® Read/Write =i

2. Input values for all line items.

Note: If you are the application administrator, define default values for the “All User” group by making the
appropriate selection from the “Show Preference For”, drop list at the top of the page. Pay particular attention
to the “Is Editable” status and determine which items require administrative control and which items
non-administrative users will be able to set for themselves.

3. Select Apply to confirm changes

4. Select the Reset to Default option if you would like to clear all previously applied inputs and return to the
original default state.
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CHAPTER 15 Pri Oﬁtablllty COI"IﬁgUI’ ation

This chapter covers the following configuration options for Profitability application:

® Sctup Information

® Paralle]l Execution Configuration

® Sctup Parameters

® Management Ledger Configuration

Setup Information

To configure Setup Information, navigate to Profitability Management > PFT Configuration > Setup Information.

Setup Information
Setup Information
Character Set
Enable Currency Type
Functional Currency
Enable Multi Currency
Output Tablespace
Signage
Basic Fiscal Configuration

Start Month

USTASCI
O

Surinam Dollar

(]
USERS

<]

Reverse GAAP

K4(Kd

Mavember

[<]

Save

Field

Description

Enable Currency Type

Select the check box to enable the currency type.

Functional Currency

Select the relevant functional currency from the drop down list.

Enable Multi Currency

Select the check box to enable multi currency.

Output Tablespace

Not applicable for PFT application.
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Field Description
Signage This is an "information only" setting describing how balances are carried. The
options are:

® Natural Signage
® GAAP Signage
® Reverse GAAP Signage

Start Month The start month of the fiscal year.

Parallel Execution Configuration

To configure Parallel Execution, navigate to Profitability Management > PFT Configuration > Paralle] Execution
Configuration. For more information, see Profitability Management Parallel Execution.

Parallel Execution Configuration

Farallel Execution Configuration

Parallel DML DISABLE ﬂ
Farallel Degree
Farallel Degree Policy MAMNUAL ﬂ
Farallel Query DISABLE ﬂ
Save Reset
Field Description

Parallel DML Disable, Enable, or Force

Parallel Degree Integers between 0 and 99

Parallel Degree Policy Manual, Limited, or Auto

Parallel Query Disable, Enable, or Force

Setup Parameters

To configure setup parameters, navigate to Profitability Management > PFT Configuration > Setup Parameters.
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Setup Parameters

Setup Parameters

Param Name Param Value
STRATIFICATION_SCALE_FACTOR 2
STATIC_TABLEID_TEMP_TABLE_CROSS_JOIN_LIMIT 2000000000
Save
Field Description
STRATIFICATION_SCALE_FACTOR Not used by PFT application.
STATIC_TABLEID_TEMP_TABLE_CROSS JOIN_LIMIT Integers between 0 and 99. Default value as 20

million. If the Cartesian product of the leaf values
selected for each dimension exceeds this limit,
then the static table driver Ul will display only the
already defined combinations. Further reducing
this parameter value will improve the Ul
performance, since Ul will only display the
already existing definitions.

Management Ledger Configuration

To configure management ledger, navigate to Profitability Management > PFT Configuration > Management
Ledger Configuration. For more information, see Functional Currency.

Management Ledger Configuration O
Management Ledger Configuration + ju|
(] Functional Currency Start Month Table Name
O Turkish Lira j August j Management Ledger j
Save
Field Description
Functional Currency The currency that is applicable for the Table that you select.
Start Month The start month of the fiscal year.
Table Name The name of the table.
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CHAPTER 16 Allocation Specification

Introduction

This chapter describes Allocation Specification functionality.
® Allocation Specification Summary & Detail Screens
® Navigation within the Allocation Specification Summary Screen
® Navigation within the Allocation Specification Detail Screen
m  Initial Definition Process Tab
m  Source Process Tab
m  Operator Process Tab
m  Driver Process Tab
m  Outputs Process Tab
m  Review Process Tab

e Allocation Examples
Summary & Detail Screens

Upon initially navigating to Profitability Management > Rule Specification > Allocation Specification, a summary
screen is displayed showing a set of Allocation rules. Using search criteria, you can control the set of Allocation rules
that are displayed. When you Add, Edit, or View a rule, a detail screen is displayed.

Navigation within the Summary Screen

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

Search Container

Your default Folder functions as a search constraint. The value of your default Folder is set in Application
Preferences for Profitability Management. 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 Allocation Name or by
Allocation Type.
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Allocation Specification As of Date: 06/25/2014 Qo
Search Q<
Foloer  PFTSEG || Name
Allocation Type j
+ ¥ 1-20/214 Jump te page
O Name & Creation Date Created By Allocation Type Last Modified Date Modified By Folder Status
(] 26420257_802010_key_node 09/26/2017 11:49:05 PFTUSER Static Driver Table 09/26/2017 11:49:05 PFTUSER AUTOSEG
[m] 26420257_802010_key_only 09/26/2017 11:37:37 PFTUSER Static Driver Table 09/26/2017 11:37:37 PFTUSER AUTOSEG
O 26420257_802010_key tgt 09/25/2017 14:58:53 PFTUSER Static Driver Table 09/26/2017 11:34:33 PFTUSER AUTOSEG
O 28420257_802010_prereg_1 09/25/2017 15:39:26 PFTUSER Constant 09/26/2017 12:03:20 PFTUSER AUTOSEG
O 80204_22963259_1 08/23/2016 23:15:12 PFTUSER Dynamic Driver 08/24/2016 00:07:13 PFTUSER AUTOSEG
O 80204_22963259_10 08/25/2016 18:42:28 PFTUSER Dynamic Driver 08/31/2016 11:26:17 PFTUSER AUTOSEG
O 80204_22963259_11 08/26/2016 11:16:19 PFTUSER Dynamic Driver 08/26/2016 11:20:32 PFTUSER AUTOSEG
O 80204_22963259_12 08/26/2016 12:32:56 PFTUSER Dynamic Driver 08/26/2016 12:35:06 PFTUSER AUTOSEG
O 80204_22963259_13 08/26/2016 12:43:14 PFTUSER Dynamic Driver 08/26/2016 12:43:41 PFTUSER AUTOSEG
m} 80204_22963239 2 08/24/2016 12:08:36 PFTUSER Dynamic Driver 06/24/2016 12:21:25 PFTUSER AUTOSEG
m] 80204_22963259_3 08/24/2016 12:24:53 PFTUSER Dynamic Driver 08/24/2016 12:28:31 PFTUSER AUTOSEG
m] 80204_22963259_4 08/24/2016 12:32:33 PFTUSER Dynamic Driver 08/24/2016 12:34:15 PFTUSER AUTOSEG
O 80204_22963259_5 08/24/2016 12:51:05 PFTUSER Dynamic Driver 08/31/2016 11:16:00 PFTUSER AUTOSEG
O 80204_22963259_6 08/24/2016 16:21:20 PFTUSER Dynamic Driver 08/24/2016 21:58:39 PFTUSER AUTOSEG
O 80204_22963259_7 08/25/2016 15:40:55 PFTUSER Dynamic Driver 08/25/2016 18:24:16 PFTUSER AUTOSEG
O 80204_22963259_8 08/25/2016 18:33:119 PFTUSER Dynamic Driver 08/25/2016 18:34:13 PFTUSER AUTOSEG
m} 80204_22963259 9 08/25/2016 18:37:46 PFTUSER Dynamic Driver 06/25/2016 16:40:06 PFTUSER AUTOSEG
O 80204_22963259_PREREQ_1 08/30/2016 17:24:52 PFTUSER Constant 08/30/2016 17:24:52 PFTUSER AUTOSEG
O B80204_22963259_PREREQ 2 08/30/2016 17:25:09 PFTUSER Constant 08/30/2016 17:25:49 PFTUSER AUTOSEG
M envna nac70n 1 AoM3 AR 13.ce0T ncTicen Contin ian Ao mAnc TTAnAT neTiicen wTaces
Copyright & 1993, 2018 Oracle and/ar its affiliztes. All rights reserv|

Search Control

You may search for Allocation rules by Folder, by Allocation Name, or by Allocation Type. Enter your desired
search criteria and click on the Search control.

Reset Control

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

Allocation Specification Container

The Allocation Specification container presents a grid containing all of the Allocation rules that meet your search
criteria. The Allocation Specification summary grid offers several controls that allow you to perform different
functions when an Allocation rule is selected. To select an Allocation rule, click on a check box in the first column of
the grid. More than one Allocation rule 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 Allocation rule.

You may select or deselect all of the Allocation rules 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
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+

Clicking on the Add control begins the process of building a new Allocation rule. 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 Allocation rule on a read-only basis. The View control is only enabled when a single allocation rule
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 Allocation rule. The Edit control is only enabled when a single allocation rule has been selected.

Delete

Selecting one or more rows out of the grid enables the Delete control. Clicking on the Delete control deletes the
rules 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 Allocation rule. The Copy control is only enabled when a single Allocation rule has been selected.
When you click on Copy, a Save As pop window will appear. Click Save after entering the Name, Description,
Folder, and Access Type Details.

Run

x

After having chosen a single row out of the grid, clicking on the Run control allows you to execute the selected
Allocation rule. The As-of-Date that applies to the rule execution is visible in the upper tight corner of the screen; it

Oracle Financial Services Profitability Management User Guide 245



Chapter 16—Allocation Specification

may be reset in Application Preferences for Profitability Management. The Run control is only enabled when a
single allocation rule has been selected.

View Dependencies

Clicking on the View Dependencies control generates a report on any rule objects that depend on the Allocation
rule you have selected. The View Dependencies control is only enabled when a single allocation rule has been
selected.

Allocation Specification Summary Grid

The following columns categorize each allocation rule in the summary grid:
® Name
® Creation Date
® Created By
® Allocation Type
® Last Modified Date
e Modified By
® Access Type

® Status
Allocation Specification As of Date: 06/25/2014 @
search Qo
Folder BFTSEG || Name
Allocation Type ﬂ
EEox@eee 5 1-20/214 ) Jump to page

O Name & Creation Date Created By Allocation Type Last Modified Date Morified By Folder Status
& 26420257 802010 key node 08/26/2017 11:49:05 PFTUSER Static Driver Table 09/26/2017 11:43:05 PFTUSER AUTOSEG

O] 26420257 802010_key_only 08/26/2017 11:3737 PFTUSER Static Driver Table 09/26/2017 11:37:37 PFTUSER AUTOSEG

[] 26420257 802010 key igt 09/25/2017 14:58:53 PFTUSER Static Driver Table 09/26/2017 11:3433 PFTUSER AUTOSEG

[]  26420257_802010_prereq_1 09/25/2017 15:39:26 PFTUSER Constant 09/26/2017 12:03:20 PFTUSER AUTOSEG

(] 80204_22963259_1 08/23/2016 2311512 PFTUSER Dynamic Driver 08/24/2016 00:07:13 PFTUSER AUTOSEG

[0 80204_22963259_10 08/25/2016 18:42:26 PFTUSER Dynamic Driver 08/31/2016 11:26:17 PFTUSER AUTOSEG

O 80204 22963259 11 08/26/2016 11:16:19 PFTUSER Dynamic Driver 08/26/2016 11:20:32 PFTUSER AUTOSEG

O 80204 22963259 12 08/26/2016 12:32:56 PFTUSER Dynamic Driver 08/26/2016 12:35:06 PFTUSER AUTOSEG

O 80204 2296325913 08/26/2016 12:43:14 PFTUSER Dynamic Driver 08/26/2016 12:43:41 PFTUSER AUTOSEG

O 80204 22963259 2 08/24/2016 12:08:58 PFTUSER Dynamic Driver 08/24/2016 12:21:25 PFTUSER AUTOSEG

O 80204 229632593 08/24/2016 12:24:53 PFTUSER Dynamic Driver 08/24/2016 12:28:31 PFTUSER AUTOSEG

O 80204 22963259 4 08/24/2016 12:3233 PFTUSER Dynamic Driver 08/24/2016 12:34115 PFTUSER AUTOSEG

[]  @0204 22963259 5 08/24/2016 12:51:05 PFTUSER Dynamic Driver 08/31/2016 11:16:00 PFTUSER AUTOSEG

(] &0204229632596 08/24/2016 16:21:20 PFTUSER Dynamic Driver 08/24/2016 21:58:39 PFTUSER AUTOSEG

(] @0204_22963259_7 08/25/2016 15:4055 PFTUSER Dynamic Driver 08/25/2016 18:24:16 PFTUSER AUTOSEG

O] 8020422963259 8 08/25/2016 18:33:19 PFTUSER Dynamic Driver 08/25/2016 18:34:13 PFTUSER AUTOSEG

O 80204 220632599 08/25/2016 18:37:48 PFTUSER Dynamic Driver 08/25/2016 18:40:06 PFTUSER AUTOSEG

O] 80204 22063259 PREREQ, 1 08/30/2016 17:24:52 PFTUSER Constant 08/30/2016 17:24:52 PFTUSER AUTOSEG

[0 80204 22963259 PREREQ 2 08/30/2016 17:25:09 PFTUSER Constant 08/30/2016 17:25:49 PFTUSER AUTOSEG

[ P e s e JI—— TR epsmcre e P RO

Name

Displays the Allocation rule's short name. Petforming a “mouse-over” on an Allocation Name displays the
Allocation rule's long name and system identifier.
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Creation Date
Displays the date and time at which an Allocation rule was created.
Created By
Displays the name of the user who created an Allocation rule.
Allocation Type
Displays an Allocation rule's type. Supported rule types ate:

e Constant

® Static Driver

® Tcaf

e Field

® Dynamic Driver

® Static Driver Table

® Lookup Driver Table
Last Modified Date

Displays the date and time at which an Allocation rule was last modified.
Modified By

Displays the name of the user who last modified an Allocation rule.
Access Type

Displays the “Read/Write” or “Read Only” property of an Allocation rule. Only the creator of a rule may change its
Access Type.

Status

Prior to having executed an Allocation rule for the first time, Status is blank. After having executed an Allocation
rule, the words “View Log” are displayed as a hyperlink. Clicking on the View Log hypetlink opens a log viewer
enabling you to view the execution log for the Allocation rule's last run.

Navigation within the Detail Screen

When you Add, Edit, or View an Allocation rule, the Allocation Specification Detail Screen is displayed. The detail
screen is composed of 6 process tabs that are described below. The appearance of the detail screen depends on
which tab is active. Regardless of which of tab is currently active, the Process Tabs container and the Allocation Rule
Definition container are always the first two containers displayed. Other containers shown depend on which tab is
currently active. 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.

Process Tabs Container

Each of the 6 process tabs is designed cteate, edit, or view different components of an allocation's specification. You
may navigate from any tab to any other tab at any time. The 6 process tabs are:
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® Initial Definition
® Source

® Operator

® Driver
e Outputs
® Review

Allocation Rule Definition Container

Like the Process tabs container, the Allocation Rule Definition container is always displayed regardless of which
process tab is active. The Allocation Rule Definition container, however, is an active container only on the Initial
Definition tab; it is displayed in a “read only” format in every other process tab. Its usage on the Initial Definition
tab is described below.

Process Tabs

Initial

. Source Operator Driver Outputs Review
Definition

Allocation Rule Definition
Rule Name *

Rule Description

Folder AUTOSEG j AccessType O Read Only ® Read/Write Variable Rule [

Regardless of which tab is active, you may always return to the Initial Definition table to rename a rule, change its
description, its Folder, or its Access Type.

Initial Definition Process Tab

The Initial Definition process tab allows you to specify Rule Name, Rule Description, Folder, Access Type, and
Allocation Type.

Allocation Rule Definition Container

Specify the Allocation Rule Name and Description, select a Folder in which the Allocation rule is to be stored, and
specify whether you want the Allocation rule to be “Read/Write” or “Read Only” (Access Type). Naming your
Allocation rule is required before it can be saved. Default values for Folder and Access Type are stored in
Application Preferences for Profitability Management.

Variable Rule

Starting with release 8 Legal Entity is made an optional run time parameter. If the "Disable Legal Entity" checkbox
in application preferences screen is checked, then Legal Entity will no longer be a run time parameter.

If Legal Entity is disabled, then while defining a Variable Allocation rule user will have to select a value for the Legal
Entity dimension in all applicable tabs in allocation specification screen.
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Allocation Rule Definition

Rule Name *

Rule Description

Folder AUTOSEG j Access Type Read Only ® Read/Write Variable Rule
For
TableName *  yionoooment Ledger j Column/Expression  ® Column Name Expression
Column Name  reyrent Amount] j
Allocation Source
Dimension Value Description ~
Financial Element A v ® AL
Organizztional Unit ALL j L ALL
General Ledger Account ALL j = ALL
A
Common Chart of Accounts ALL j = ALL

Other Filters

Filter Type @ Mo Filter O Data Filter O Group Filter O Attribute Filter

For the already defined Variable Allocation rules, user should edit the allocations and modify the value of Legal
Entity dimension in all applicable tabs in allocation specification screen.

Dimension Vslue Description A

Financial Element AL v "= AL

Organizational Unit AL M ' an

General Ledger Account AL v B au

Common Chart of Accounts AL M ' an B
Other Filters

The value of Legal Entity used when your rule executes is specified within your batch definition (for batch
processes) or is obtained from your Profitability Management Applications Preferences (for interactive executions
launched from a Summary screen). If this check box is not selected on the Initial Definition Process tab, then you
must specify a value for Legal Entity in your allocation rule's Soutce, Driver, and Outputs.

Note: Legal Entity is designed to support implementations that require multi-entity or multi-tenant
functionality. If your implementation does not require this functionality, you may utilize the Default Legal Entity
in all your processes and you may declare all of your allocation rules to be Variable. For details, see Appendix A,
“Management Ledger”.

Legal Entity is not applicable to allocation rules using the Ledger/Stat table.

Oracle Financial Services Profitability Management User Guide 249



Chapter 16—Allocation Specification

Process Tabs

Initial

Source 2 Operator 1 Driver E4  Outputs ) iew
[ - 7 P Review
Allecation Rule Definition
Rule Name *  26420257_802010_key_anly
Rule Description
Folder AUTOSEG j AccessType O Read Only @ Read/Wiite Variable Rule (]
Allocation Type
Allocation Type Description
Constant Allocates a constant value to a destination.
Static Driver Performs simple factor calculations.

Leat Performs mathematical operations between two groups of data in the ledger table where the two sets differ by the value in 2 single selected dimension. The source and the By Leaf rows match exactly except for the
value in 3 single dimension.

Field Performs mathematical operations across a row between twe or more columns In Instrument or Transaction tables.

Dynamic Driver Distributes & balance smount specified by the initial dats source condition to a set of specified target rows on a percent or percent-to-total basis.

Uses the dimensionality of the source rows to join with data in a table or set of values. These rules perform either @ mathematical operation with the returned value or 2 distribution and dimensicnal reclassification of

@ ic Drrivi
Static Driver Table the results.

Lookup Driver Table Processes source data by adding, multiplying, subtracting, or dividing by one or more statistics or lookup values stored in a user-defined lookup table.

Save Save As Cancel

Allocation Type Container

When you initially build an Allocation rule, you must select its Allocation Type. Once an Allocation rule has been
saved, you may no longer change its type. After you have chosen an Allocation Type on the Initial Definition process
tab, the appearance of subsequent process tabs will depend upon the Allocation type you have chosen. The available
rule types are Constant, Static Driver, Leaf, Field, Dynamic Driver, Static Driver Table, and Lookup Driver Table.

Definitions of Static and Dynamic Drivers

Most Allocation rules distribute or aggregate balances using driver data. Examples include:
® Expense allocations as a function of square footage occupied or headcount
® Aggregation of instrument balances to the Management Ledger

® Reclassification of Management Ledger balances to dimensions not found in the original General Ledger
data.

Drivers can be stored as components of your overall allocation model or they can be stored as facts within your busi-
ness data. Headcount and square footage statistics, for example, are frequently stored as memo accounts within your
General Ledger. When you load the OFSAA Management Ledger table with your General Ledger data, those head-
count and square footage statistics may be utilized as drivers within your allocation rules. These kinds of busi-
ness-data resident driver are referred to as Dynamic Drivers.

In other cases, you will embed your driver data into an Allocation rule or into a driver table that the allocation engine
supportts. These kinds of drivers are referred to as Static Drivers. Profitability Management supports three kinds of
rules that use static drivers: Static Driver, Static Driver Table, and Lookup Driver Table.

Dynamic Drivers often have many advantages over Static Drivers. An Allocation rule that uses a static driver will
take the same value or values every time you use it in a tule, but an Allocation rule that uses a dynamic driver may
have different driver sets from day-to-day or from month-to-month. Additionally, whereas you must normally
pre-compute your static drivers, dynamic drivers are generated at run time. Dynamic drivers, frequently used in full
cost-absorption allocation models, are often generated by other allocation rules.
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Static drivers sometimes have advantages over dynamic drivers. For example, you may have pre-computed unit costs
that you wish to use to drive your allocations in order to generate partial absorption costing.

Allocation Types

Allocation types are described in detail below.
Constant

A Constant Allocation rule creates a simple balanced transaction consisting of one debit and one credit. You may
optionally specify either one debit or one credit (at a minimum, you must supply at least one debit or one credit).
The Constant rule type only operates against the Management Ledger. For Constant allocation rules, the Operator
and Driver process tabs ate disabled; you need only specify a fixed amount in the Source tab and a debit and/or
credit in the Outputs process tab.

Static Driver

The Static Driver method enables you to perform simple factor calculations against a set of source balances. Source
balances may be drawn from the Management Ledger table, Instrument tables, or Transaction Summary tables. For
Static Driver rules, the Driver process tab is disabled. For this kind of rule, you define where to get your source data
on the Source process tab, a static driver amount on the Operator process tab, and the resulting debits and/or credits
on the Outputs process tab.

Leaf

Leaf type allocations are used only against the Management Ledger table. They are typically used to perform an
operation between two sets of rows that differ in a single dimension.

Field

A Field type allocation is typically used to multiply two columns within a single row in an instrument table update
Allocation rule.

Dynamic Driver

Typically, Dynamic Driver allocation rules aggregate or distribute balances using dynamic data (business resident
driver data) such as headcount, squate footage, or instrument-level balances. Dynamic Driver data, however, need
not be limited to statistics you may have sourced as part of your ETL load to the OFSAA data model. Dynamic
Driver data can be “captured” or developed within an Allocation rule. For example, balances by product within each
cost center can normally be obtained from your instrument data. You can build allocation rules to aggregate these
statistics from your instrument level data and post them to your Management Ledger for use in subsequent rules; or
you can write an allocation that develops this set of driver data by querying your instrument data at runtime. Driver
data obtained from your instruments need not be limited to balances. Examples of instrument level dynamic drivers
you might use in allocation rules include:

® Number of accounts by product by cost center by year of origination

® Number of loan payments processed by loan processing center by month

e ATM transaction counts by region by month
The most common distribution method for the Dynamic Driver type of allocation is the “Percent-to-Total” or
“Force to 100%” method. In addition to the Force to 100% method, Profitability Management also supports a Sim-

ple method and a Uniform method. Dynamic Driver allocation rules and methods are described in more detail in the
sections entitled Driver Process Tab and Output Process Tab.
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Static Driver Table

Static Driver Table allocation rules offer functionality similar to Dynamic Driver allocation rules but use driver data
that is stored in a Profitability Management rule type called Static Table Driver. See Static Table Drivers for a guide to
building Static Table Driver rules and for additional explanation of their use.

Lookup Driver Table

Lookup Driver Table allocation rules support multi-factor allocations at the Instrument level. In additional to
supporting dimension based allocation methods, the Lookup Driver Table rule type also supports allocations based
on instrument-level balances, rates, codes, or other instrument level measures. Typical use cases include allocation of
loan loss reserve, economic provision, or risk equity first as a function of product, a dimension, but also as a
function of instrument level measures such as loan-to-value ratio, credit score, loss in event of default, probability of
default, remaining term to maturity, etc.

The driver data used in a Lookup Driver Table allocation rule is stored in user-defined lookup tables that are
registered into the OFSAA data model. The data from your user-defined lookup table is matched to Instruments
tables. The logic governing how your lookup data is matched to Instrument tables is stored in a Lookup Table
Driver rule. Lookup Driver Table Allocation rules incorporate Lookup Table Driver rules in the Allocation
Specification > Driver process tab.

See Lookup Table Drivers for a guide to building Lookup Table Driver rules and additional explanation of their use.
Source Process Tab

Use the Soutce process tab to specify an Allocation rule's data soutce. For an Allocation of the Constant type, you
simply specify an amount. For any other type of rule, you must specify a source table & column and, optionally, a set
of constraints. Alternatively, you may specify an Expression to specify a more complex Source than a simple source
table and column.

For Container

Choose a source table and then choose either a column from that table or choose an Expression rule.
Management Ledger Source

The management ledger-level refers to both the Management Ledger table and the Ledger/Stat table. This section
describes the usage of the Management Ledger as the Source in allocation rules. The next section describes the
usage of Ledger/Stat as the Source in allocation rules. New in release 8, the Management Ledger is a seeded table of
a new Management Ledger class of tables (see Oracle Financial Services Analytical Applications Data Model Utilities
User Guide for details on adding user-defined dimensions to the Management Ledger or for defining new
user-defined Management Ledger tables). The Management Ledger table supports neatly identical allocation
functionality as the Ledger/Stat table, but is intended to teplace the Ledger/Stat table in a future release. Customets
starting new implementations are strongly encouraged to use the new Management Ledger table for ledger-level
management accounting. For details on the new Management Ledger table, see Appendix A, “Management Ledger”.

When your Source is the Management Ledger table, you will typically use the <Current Amount> macro as your
column name. The Management Ledger table is the default table for new allocation rules (except for the Constant
type), and <Current Amount> is the default column. The <Current Amount> macro selects the current month
from your Management Ledger on the basis of your As-of-Date and Fiscal Year definitions. If your As-of-Date is set
to any day in the month of March, <Current Amount> will generally be interpreted as Fiscal Month number 3. If
your fiscal year begins in April, however, your March data is stored in the Management Ledger under Fiscal Month
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number 12 since March is the last month in your fiscal year. For details on fiscal year, see Appendix E, “Fiscal Year
Information”.

Note: Allocation rules that aggregate instrument level data to the Management Ledger table maintain literal
As-of-Dates when posting to the management ledger, but when data is retrieved from Management Ledger table
(i.e., in Allocation Sources or Allocation Drivers), it is consolidated into a month-to-date balance. For example,
if you perform daily instrument level Funds Transfer Pricing and if you use an allocation rule to aggregate daily
Funds Transfer Pricing Charges or Credits from the instrument level to the Management Ledger, each day's
charges and credits will be posted to the Management Ledger by As-of-Date (by business date). Allocation rules
that reference these Management Ledger balances, however, combine the daily postings to obtain month-to-date
balances. Similarly, all outputs at the management ledger-level are inherently month-to-date balances.

When your Source is the Management Ledger table, Profitability Management also supportts the following macros:

<Last_Mo_Amount>

<Months_Ago_Amt>

® <Current_Amount>

e <YTD_Amount>

e <Months_Ago_YTD_Amt>

e <ILast Mo YTD_Amt>

® <Accrual Basis>
<Last Mo_Amount> selects month-to-date balances from the month prior to your As-of-Date.
<Months_Ago_Amount> selects month-to-date balance as of a designated number of months ago. For example,
with a typical January to December fiscal year, if today's As-of-Date is March 31, 2015 (Fiscal Month = 3, Fiscal Year
= 2015) then 6 months ago in the Enter Months field. This corresponds to September, 2014 (Fiscal Month = 9, Fis-

cal Year = 2014). The month range for Enter Months is from -99 to 999. For details on fiscal year, see Appendix E,
“Fiscal Year Information”.

Allocation Specification Definition 7]
Allacation Specification (New) > Source
Process Tabs
il f  Source 2 Operator <7 Driver E  Outputs N RsiEw
Definition
Allecation Rule Definition
Rule Name *  Test
Rule Descrigtion
Folder AUTOSEG ™ AccessType @ Resd/Write Read Only Variable Rule
For
Table Name * oo ent Ledger v Column/Expression  ® Column Name Expression
Column Name YRSV ——— -] Enter Months
Allecation Source
Dimension Value Description A
Financial Element AL v E AL
Organizational Unit ALL ﬂ L -] ALL
General Ledger Account ALL v & AL
1 W
Common Chart of Accounts AL v = AL
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Ledger Stat Source

When your Source is the Ledger/Stat table, you will typically use the <Cutrent Amount> macro as your column
name. Except for rules of the Constant type, < Current Amount > is the default column when you build a new rule
invoking Ledger/Stat. The <Current Amount> macro selects the current month from Ledger/Stat on the basis of
your As-of-Date and Fiscal Year definitions. If your As-of-Date is set to any day in the month of March, <Current
Amount> will generally be interpreted as MONTH_03. If your fiscal year begins in April, however, your March data
is stored in Ledger/Stat as MONTH_12 since March is the last month in your fiscal year. For details on fiscal year,
see Appendix E, “Fiscal Year Information”.

= /i i . i
Table Name Maznagement Ledger Column/Expression Column Name Expression

<] [¢]

Column Name ey rent Amount]

Allocation Source

ALL ~

a

Common Chart of Accounts ALL

Product ALL ALL

&
3

a

Legal Entity AL AL

Scenario Use Application preferences

Other Filters

Forecast Prior

Filter Type  ® Mo Filter O Data Filter O Group Filter O Attribute Filter

In additional to <Current Amount>, Profitability Management also offers macros for:

<YTD Amount>

<Last Month Amount>

<Last Month YTD Amount>

You may also select explicit column names from Ledger/Stat for month end values and YTD values (MONTH_01
to MONTH_12 and YTD_01 to YTD_12).

Instrument or Transaction Summary Source

When your Source is an Instrument or Transaction Summary table, you may choose any valid measure in the table.
Valid measures include only rates, balances, and numeric statistics such as activity counts.

* / i 0
Table Name Management Ledger j Column/Expression Column Name Expression

Column Name ey rrent_Amount] j

If you want to simultaneously apply an allocation rule to a group of Instrument tables, select Portfolio Table as Table
Name in the For container. After selecting the Portfolio table, a new container called Portfolio Table Details is
presented. From this container you may select one, some, or all of the instrument tables that are defined in your
environment. Usage of the Portfolio Table is supported for all allocation types except Constant and Leaf.

To select the Instrument tables, follow the steps given below:

1. Select the Table Name as Portfolio Table. The Portfolio Table Details container will be added, that shows
the list of all Instrument tables.
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For
Table Mame *  5oeo o Taple j Column/Expression ~ ® Column Mame O Expression
Column Name s erace Gross Book Balznce j
Portfolie Table Details Els 1-19/19 A
Instrument Table Name
Annuity Contracts
Borrowings
Break Funding Charges
Checking and Savings Accounts e
2. Click Select Table.
Portfolio Table Name
Table Name  Portfolio Table
Table Selector
Available Tables Selected Tables
Name Mame
Annuity Contracts N Annuity Contracts A
Borrowings , | Borrowings
Break Funding Charges Bresk Funding Charges
Checking and Savings Accounts Checking and Savings Accounts
Credit Cards » | Credit Cards
Credit Lines Credit Linas
Guarantees .| Guarsntess
Investments Investments
Leases Leases
Ledger Stat Instrument % | Ledger Stat Instrument
Loan Contracts Loan Contracts v
Merchant Cards Merehant Cards
v £ >
Money Market Contracts ’
< > -
Ok | Cancel

3. Select the Instrument Tables from Table Selector and click Ok.

Expression Container

When choosing an Expression to act as the source for your Allocation rule, the expressions available to you are
limited to those built upon the table you selected in the For container.

Note: Expressions may not be used with Management Ledger tables but will be supported in a future release.

Tadle Name *  poneiio Table v Column/Expression O Column Name @ Expression

Portfolia Tabls Detsils s 119719 ~
Instrument Tabie Name

Annuity Contracts

Borrowings

Bresk Funding Charges

Checking and Savings Accounts 2

Expression K

Folder AUTOSEG j Expression  AUTOD_Expression_01 j

Allocation Source Container

The Allocation Source Container is used to provide dimensional constraints on your Source data. For any

dimension, you may constrain your source data by selecting a leaf member, a rollup member within a Hierarchy, or a
Hierarchy Filter.

At least one leaf level dimension member is required for hierarchies used in allocations.
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For allocation rules that source data from the Management Ledger-level, you must select a Source scenario from the
Allocation Source container. The default for new allocation rules is <Use Application Preferences>. When you use
this default value, Scenario (also called Consolidation Code) is determined by the value that is set in Application
Preferences for Profitability Management for the user who is running the rule. If you do not select <Use
Application Preferences>, you must select a defined dimension member value (for example, Actual, Budget,
Forecast, Forecast Prior). These values are provided with the data model, but you may add additional dimension
members in the Consolidation Code dimension.

The Source value for Scenario may also be provided as a task parameter if the rule is executed within:
e a Simplified Batch,
e a standard ICC batch, or
® from the command line

When the Source value for Scenario is passed as a task parameter, it overrides the value set in Application Prefer-
ences. For details on passing task parameters, see Oracle Financial Services Analytical Applications Infrastructure User Guide.

Process Tabs

5 nitial

- Source B Operator kT Driver Qutputs X Review
Definition
Allocation Rule Definition
Rule Name *  26420257_802010_key_only
Rule Description
Folder AUTOSEG j Access Type Read Only '® Read/Write Variable Rule

For

Table Name * oo el Table j Column/Expression ® Column Name O Expression

Column Name  syerane Gross Book Balance j

Portfolio Table Details Hlw 1-13/139 > A
Instrument Table Name

Annuity Contracts

Borrowings

Break Funding Charges

Checking and Savings Accounts

Allocation Source

General Ledger Account ALL lv| & ALL

A
Common Chart of Accounts AL v ® AL
Product AL v ® AL
Legal Entity ALL j [} alL

v
Customer AL v ' AL

Other Filters

Filter Type  ®)No Filter ) Data Filter (O Group Filter O Attribute Filter

Save Save As Cancel
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Some examples of how the Source tab is used to provide input data to an allocation rule include:

Desired Data

Constraint

Get all expenses for all GL Accounts within a specific cost
center

Single leaf constraint on Organizational Unit plus single
leaf constraint on Financial Element 457 — Non Interest
Expense

Get all current mortgage balances for adjustable rate
products originated in the past year

Hierarchy member constraint on the Product dimension
plus a Data Filter constraint

Get all initial General Ledger balances plus all allocated
balances for a specified set of cost centers for one GL
Account

Single leaf constraint on General Ledger Account plus a
Hierarchy member constraint on Organizational Unit

Get ending balances for all balance sheet assets for the
North, South, and East divisions (but not the West division
except for the South-West sub-region)

Single leaf constraint on Financial Element plus Hierarchy
member constraint on the GL Account dimension plus a
Organizational Hierarchy Filter

The dimensions listed in the Allocation Source container are limited to your Key Processing Dimensions. Financial
Element, Organizational Unit, General Ledger Account, Common Chart of Accounts, Legal Entity, and Product are
seeded Key Processing Dimensions for all OFS Analytical Applications. You may add your own Key Processing
Dimensions (see Installation & Configuration Guide for guidance on adding your own processing dimensions). If
you have enabled multicurrency, the Currency dimension will also be displayed. For details on multicurrency
calculations within Profitability Management, see the Appendix D, “Multicurrency”.

Note: Legal Entity is not supported for Ledger/stat allocations.

Hierarchy Browser on the Source Tab

The default for each dimension is <All> (meaning no constraint). To select a constraint, click on the Hierarchy
Browser ellipses (...) next to the dimension you wish to constrain.
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Hierarchy

Dimension  Organizational Unit

P

® Dimension Leaf Member O
Hierarchv

< >

& ] [

Show Hierarchy Show Members Show Results
1 - TP Calc Test Funding Center for Org Units [ )
1001 - 1001 1)
10020 - 1002034
10202 - 10202 (4
1200 - Consurmer Direct East | i
1200 - Consurner Indirect East 11
1350 - Consurner Indirect 'West (i |
1500 - Maortgage Loans [ |
2 - TP Calc Test—Cing Unit 21
2100 - Metro - HQ Corporate (1|
2200 - Regional Corporate 1)
3-31i)
4 - TP Calc Test—Cirg Unit 4 (1 | W

L - TP Instoumment Tests [ 4

Ok Close

The Hierarchy Browser defaults to a list of leaves for the dimension you have chosen (the radio button selector near
the top of the browser window defaults to Dimension Leaf Member). You may scroll up and down to find the leaf
member you want or you may search for the membet's name (short description) using the binoculars at the bottom
of the browser window. Additional search functionality is provided by the Search control within the browser. This
additional functionality allows you to search by Dimension Member Dimension member, Name, or Code.
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Hierarchy

Dimension

Folder
Hierarchy

Show Hierarchy

=+ Orphan Branch
0-0
2MD-10002495 - 1000295

AUTOD_COOAD - CITASAZZE20MA
AUTOD_COOAT - GE7ASAZZEI0043
Ad] type cd=0 - 100000001

COA MEMBER 2 - 2

COA MEMBER 3 -3

Commendal Loans Foed - 101

Cionw Adjustable: actual/360 - 50006

AN

M rmann#ianal Theedd

Q,

Ok

Show Members

DETOSAZZE20045 - S8TE5432820045
THLA3ZEI004T - GATESA3ZE20047

Alloc Employes Benefits Bgpense - B21

Common Chart of Accounts

.:i:‘:.

2 Dimension Leaf Member
Hierarchy

AUTOSEG |
ALTOD_CCA_01¥|

) Hierarchy Filter
Hierarchy

.
i

P
g

Show Results

Close

To constrain your source using a hierarchy rollup point

, click the Hierarchy radio button near the top of the browser

window and then search for the hierarchy you wish to use. Once your chosen hierarchy is displayed within the
browser window, navigate into the hierarchy until you have found the rollup point or leaf value you want. Click on

your selected value and then click OK.
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[~ erarch
0w o Y
L Tl ) LY
I..-"'"'\.I = " ;\
\_/ LDimensicn Leat Membe J HeErarcny
- = Tl X =] =
Folder GASEG v
- Sy " ) I o P e — Sp——
Hierarchy Standard Cost Center Hierarchy v
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— ~ =
Folder GASEG v
Lim mbs s b BT, - o Mlam o - e
= j =1k riers ¥ !Hﬁatluﬁ 'a H "'lrlul\_p&?_"l"ﬁ\_.' v
i L .
| ‘BT
i S B -

To constrain your source using a Hierarchy Filter, first select the Hierarchy radio button near the top of the browser
window and then search for the hierarchy that supports the Hierarchy Filter you wish to use. Next, click on the
Hierarchy Filter radio button near the top of the browser window, search for the Hierarchy Filter you wish to use,
and then click OK.

Other Filters Container

You may optionally select a Data Filter, Group Filter or Attribute filter rule to further constrain your Source data.

Operator Process Tab

Generally, the Operator process tab allows you to specify how Source data and Driver data will interact to create
results.

Operator Process Tab for Constant Rules

No Driver is necessary in the specification of a Constant rule. Both the Operator process tab and the Driver process
tab are disabled for the Constant rule type.

Operator Process Tab for Static Driver Rules

For Static Driver rules, the Driver process tab is disabled, but the Operator process tab is enabled in order to allow
you to specify a static driver balance. Static amounts are entered into the Factor Operator container.
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Allocation Specification Edit (]
Allocation Specification (Edit) > Operator

Process Tabs

5 Initial % o

Definition 2oURE et W (Dier Outputs Y Review
Allocation Rule Definition
Rule Name *  26420257_802010_key_only
Rule Description
Folder AUTOSEG j Access Type Read Only ® Read/Write Variable Rule

Factor Operator

Type @ None OAccrual Basis O Constant O Both

Allocation Operator

Arithmetic Operator  * j

Save Save As Cancel

Operator Process Tab for All Other Rule Types

For all other rule types, the Operator process tab offers both a Factor Operator and an Allocation Operator. The
Allocation Operator links the Allocation rule's Soutrce Data with its Driver data. The Factor Operators may be
interposed between the Source and Driver.

Factor Operator Container

Factor Operators may be used to either
® Store static driver amounts and/or accrual basis macros for Static Driver rule types

® Interject constant values and/or accrual basis macros between allocation Sources and Drivers for Leaf, Field,
Dynamic Driver, Static Driver Table, or Lookup Driver Table rule types
The Factor Operator allows you to modify Source data by adding, subtracting, multiplying, or dividing Source data
by a constant amount, an accrual basis macro, or both.

Allocation Specification Edit (]
Allocation Specification (Edit) > Operator
Process Tabs
j Inital F  source B Operator w7  Driver 1 Outputs % Review
Definition
Allocation Rule Definition
Rule Name *  26420257_802010_key_only
Rule Description
Folder AUTOSEG j Access Type Read Only @ Read/Write Variable Rule
Factor Operator
Type  ONone ® Accrual Basis O Constant O Both
Arthmetic Operator - AccrualBasis 307360 |
Allgcation Operator
Arithmetic Operator = j
save | SaveAs  Cancel

Oracle Financial Services Profitability Management User Guide 261



Chapter 16—Allocation Specification

Examples of Usage of the Factor Operator

® Instrument level rate times balance allocations commonly use the “Both” type factor operator in which the
first factor operator is “times <accrual-basis> macro” and the second factor operator is “divided by 100”
when posting to a monthly income or expense balance.

® In the above example, if you were to choose a 30/360 accrual basis factot, you could equally well specify your
factor operator as “divide by 1200”.

® Instrument level rate times balance allocations can also utilize actual instrument level accrual bases instead of
applying the same accrual basis to every calculation.

® In a typical percent distribution allocation such as “distribute all Human Resource expense to all cost centers
as a function of headcount”, you may sometimes want to distribute less than 100% of total expense. In this
example, your Source data would be “all Human Resource expense”, your Driver data would be “head count
by cost center” on a percent-to-total basis, and your Factor Operator would be whatever percentage of total
expense you are choosing to allocate.

Allocation Operator Container

For all allocation types except Constant and Static Driver, the Allocation Operator links the Allocation rule's Source
Data with its Driver data. The most common form of linkage is multiplication, but both multiplication and division
are supported. For some allocation types, addition and subtraction are also supported.

Allocation Specfication Edit Q
Allocation Specification (Edit) > Operator

Process Tabs

Initial
Definition

Source 2 Operator ¥ Driver Outputs S Review
Allocation Rule Definition
Rule Name = 26420257_802010_key_only

Rule Description

Folder AUTOSEG ﬂ Access Type Read Only '® Read/Write Variable Rule

Factor Operator
Type  ONone ® Accrual Basis O Constant O Both

Arithmetic Operator j Accrual Basis  30/360 ﬂ

Allocation Operator

Arithmetic Operator  * j

Save Save As Cancel

Driver Process Tab

The Driver process tab allows you to specify a set of driver data that is combined with Source data to create
allocation outputs. The way in which Source data and Driver data interact is a function of the type of Allocation rule
you are using and the nature of the Operator you have specified.

The Driver process tab is enabled for Leaf, Field, Dynamic Driver, Static Driver Table, and Lookup Driver Table
allocation types. The containers displayed on the Driver process tab vary from rule type to rule type.
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For Container

For the Leaf, Field, and Dynamic Driver allocation types, a For container is displayed in which you can choose either
a driver table & column or an Expression to serve as the source of your Driver data.

Leaf Driver Container

The Leaf Driver container is only displayed for the Leaf allocation type. Use this container to specify the dimension
and leaf value you wish to use.

The Legal Entity dimension is not applicable to allocations that use the Ledger Stat table.

Allgation Specification Definition @

Albcation Spacification (New} > Driver

= Process Tabs

B infial Defintion =T 2 Operfor T D I { B8 Ouputs B review
= Allocation Rule Definition
PRule Name *
Rule Descriotion
Foger [prrus | Access Type @ Rendfite ' Read Driy Variabls fule:
~ For
Table Nams Ledger Stat - ColmnExprassion B Errvesin. @ Coboe laas
Column Name [Current_Amaurt] -
# Leaf Driver
LesrType Financial Eemant = Leatvaue

Leaf Description Drganizational Unit
Genersl Ledgar Account
Common Chart of Accounts
FPraguct

Legs Entiy

Dynamic Driver Container

For the Dynamic Driver allocation type, use this container to supply dimensional constraints for your driver data.
You supply dimensional constraints using the hierarchy browser. From the Dynamic Driver container, the behavior
of the hierarchy browser is identical to the hierarchy browser described above under “Allocation Source Container”.
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Allacation Specification Definitian 7]
Alocstion Spacification (New) » Criver
% Proosss Taba

' Inifal Datritcn | S 5 Cperstor T Drber T Cupes | Revaw
% allacatian Rule Definition
Rule bme *
Fiule Descripfion
Folder Mooeas Trps @) Reavwte REEH ORIy artatle RLig
& For
Tetde b ColimiEspressin EBaression @ Colun e
Column Name [Curvent_amourd] B
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For Dynamic Driver allocation rules that obtain their driver data from the Management Ledger-level, you must also
select a Driver scenario. The default for new allocation rules is <Use Application Preferences>. When you use this
default value, Scenatio (also called Consolidation Code) is determined by the value that is set in Application
Preferences for Profitability Management for the user who is running the rule. If you do not select <Use
Application Preferences>, you must select a defined dimension member value (for example, Actual, Budget,
Forecast, Forecast Prior). These values are provided with the data model, but you may add additional dimension
members in the Consolidation Code dimension.

Given below are the limitations for User Defined Consolidation Code dimension:
® Code name must be a string with alphabetic characters alone (either lower case or upper case).
® Code should not have digits, special characters, blank spaces, or punctuation characters.

e Code should not have the word "adhoc' in it.

The Driver value for Scenario may also be provided as a task parameter if the rule is executed within:
e a Simplified Batch,
e 2 standard ICC batch, or

® from the command line

When the Source value for Scenario is passed as a task parameter, it overrides the value set in Application Prefer-
ences. For details on passing task parameters, see Oracle Financial Services Analytical Applications Infrastructure User Guide.

Distribution Type Container

The Distribution Type container is only displayed for the Dynamic Driver allocation type. Use this container to
select the Simple, Percent Distribution, or Uniform distribution method.
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Percent Distribution Method

The most common distribution method is Percent Distribution (sometimes referred to as Force to 100%). Typical
use cases include expense allocations as a function of a driver set that has not been normalized, i.e., converted to
percentages of the total driver set. For example, if you wanted to distribute some expense balance to Departments 1,
2, and 3, and if Departments 1, 2, and 3 had headcounts of 100, 200, and 700, you would choose the Percent
Distribution method to allocate 10% (100/1,000) to Department 1, 20% (200/1,000) to Department 2, and 70%
(700/1,000) to Department 3.

Simple Method

Use the Simple distribution method in cases where your dynamic drivers are stored as percentages. You might also
use the Simple distribution method if your allocation source data were activity counts and your driver data
represented unit costs.
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Uniform Method

Use the Uniform distribution method in cases where you want to allocate equal shares of your source data for each
destination in your driver set regardless of driver amount. Continuing with the above headcount example, you may
wish to allocate equal shares of 10% of total Human Resource department expense to any Department having
non-zero headcount. In this case, you would use Human Resource department expenses as your allocation Source,
you would specify a Factor Operator of 10%, you would specify your “Headcount by Cost Center” statistic set as
Driver, and you would select the Uniform distribution method. Statistical driver sets are frequently stored in the
Management Ledger under user-defined Financial Elements.

Static Table Driver Container

For the Static Driver Table allocation type, specify a Folder and select a Static Table Driver rule. By default, the
Distribution Type is set to Force to 100%. For a discussion of their use including examples, see Using Static Table
Drivers in Chapter 18, "Static Table Driver,".

GASEGR2 v Static Table Drive TEST STATC v

Note that once you have chosen a Static Table Driver rule, a View control is added to the Static Table Driver title
bar. Click on this View control to view a read-only version of the Static Table Driver rule you have chosen.

Lookup Driver Table Container

For the Lookup Driver Table allocation type, specify a Folder and select a Lookup Driver Table rule. Note that the
drop down list box for Lookup Table Drivers is limited to Lookup Table Drivers whose source tables match the
table specified in the cutrent Allocation rule's Soutce definition. For a discussion of their use including examples, see
Chapter 19, "Lookup Table Driver,".

GASEGR2 L™ Lookup Tablke Driver EST_LOOKUP b

Note that once you have chosen a Lookup Table Driver rule, a View control is added to the Lookup Table Driver
title bar. Click on this View control to view a read-only version of the Lookup Table Driver rule you have chosen.

Other Filters Container

For the Field and Dynamic Driver allocation types, you may optionally select a Data Filter, a Group Filter or an
Attribute Filter rule to further constrain your driver data.

Outputs Process Tab

The Outputs process tab allows you to specify where the outputs of an Allocation rule are written. When outputting
to the Ledger/Stat table, the allocation engine creates Management Ledger debits and/or credits. When outputting
to Instrument or Transaction Summary tables, the allocation engine updates target columns.
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Source-Driver Relationship

This container appears in the Outputs tab only when the Allocation Type is set as Leaf Allocation in Initial
Definition tab.

=_Allocation Rule Definition

Ruls Nams !
Rule Descriplien
Folder #Accses Typs @ ReatWrte Read Only Varabk Ruk
# spurce-Oriver Relationsnip
Rovrs o Include Includs AllRows. [~

nclide Rows Found Only In Oriver
oot aihall hchde Only Rowa Found in Both Source 4 Driver

hclide Roves Found dnly in Source

There are four option available:

Include Rows Found Only in Driver: When you select this option, the output will include the rows which
are available only in Driver.

Include Only Rows Found in Both Source & Driver: When you select this option, the output will fetch
the rows from both source and driver based on defined condition(s).

Include All Rows: When you select this option, the output will include all the rows which are available in
both Driver and source.

Include Rows Found Only in Source: When you select this option, the output will include the rows which
are available only in Source.

Debit/Credit Tab

Both Debit definitions and Credit definitions are built and maintained on the Outputs process tab. Within the
Outputs process tab, the Debit/Credit tabs allow you to navigate back and forth between a rule's Debit definition
and its Credit definition. You may also use the Debit/Credit tabs to suppress the output of either Debits or Credits,
but you may not suppress the output of both Debits and Credits.

When Outputting to the Management Ledger-level

When posting allocation results to the Management Ledger-level, the Profitability Management allocation engine
generates a balanced accounting transaction consisting of multiple debits and credits. As few as one debit or credit
may be generated, or you might generate thousands of debits and credits.
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When the Output Table is Instrument Level

When using an allocation rule to update an Instrument or Transaction Summary table, the Profitability Management
allocation engine updates your chosen output column for each instrument level account that is found in your Source
and for which a matching Driver is found.

When outputting to Instrument or Transaction Summary tables, you may choose to either Replace or Increment
your target column values. The default behavior for Allocation rules built prior to release 6.0 is Replace.

Debt | Crect

Output Column Optia

#

Table Name ¢ w Column Name ATI Expense v
ggregale o Ledge ® e O ve

For Container

Specify the output table and column for the Allocation rule.

® You may only output to < Current Amount > when posting allocation results to the Management
Ledger-level.

e For Constant and Leaf type rules, you may only output to the Management Ledger-level.

® For Lookup Driver Table type rules, you may only output to an Instrument or Transaction Summary table.
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Aggregate to Ledger

For Allocation rules that update an Instrument or Transaction Summary tables, you have the option of aggregating

your results and posting them to the Management Ledger-level.
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For Allocation rules that update an Instrument or Transaction Summary tables, you have the option of aggregating
your results and posting them to the Management Ledger, or Ledger Stat table. To do this, select the Aggregate to
Ledger option as Yes and select Ledger Stat or Management Ledger from the Ledger Table Name drop-down

list.
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Note: From 8.0.1 release onwards, Lookup Driver Table type allocation rules are capable of outputting to

Management Ledger-level.

the
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Dimension Container

The Dimension container is displayed for every allocation type. The default value for each dimension is generally
<Same as Source>. You may choose a specific dimension member value for any dimension for both debits and
credits for any allocation type.

Output Scenario

For allocation rules posting to the Management Ledger-level, you must select an output scenario. The default for
new allocation rules is <Use Application Preferences>. When you use this default value, Scenario (also called
Consolidation Code) is determined by the value that is set in Application Preferences for Profitability Management
for the user who is running the rule. If you do not select <Use Application Preferences>, you must select a defined
dimension member value (for example, Actual, Budget, Forecast, Forecast Prior). These values are provided with the
data model, but you may add additional dimension members in the Consolidation Code dimension.

The output value for Scenario may also be provided as a task parameter if the rule is executed within:

e a Simplified Batch,

e a standard ICC batch, or

® from the command line
When the output value for Scenario is passed as a task parameter, it overrides the value set in Application Prefer-
ences. For details on passing task parameters, see Oracle Financial Services Analytical Applications Infrastructure User Guide.
Specific Leaf Value vs. <Same as Source> Macro

For allocation rules posting to the Management Ledger-level, <Same as Source> for a particular dimension means
that for that dimension, the values found in Source records are passed directly to Output records. For example, you
might want to allocate 100% of the expenses from one department to a second department. In your original General
Ledger data, expenses for the Source cost center might be posted under hundreds of different General Ledger
accounts. In this example, you might specify your Credit Output (expense allocation offset) as:

® <Same as Source> for the Organizational Unit dimension
® <Same as Source> for the General Ledger Account dimension
Written in this fashion, your allocation rule will generate a credit to the original department for every original

expense balance. If the source department contained balances under 81 different General Ledger accounts, the allo-
cation rule would generate 81 credit records.

Continuing, you might specify your Debit Output as:

® Target Department (leaf value) for the Organizational Unit dimension

o “Allocated Expense” (leaf value) for the General Ledger Account dimension
In this example, Allocated Expense is a user-defined General Ledger account. You would typically define this dimen-
sion member in a reserved range of accounts for use in your Profitability Management model. Note that only one

debit row is created in this scenario. Also note: When you choose to output to a specific leaf value, you may not out-
put to a node value. Outputting to node values is not supported.

Other Output Macros

Other output macros include
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® <Same as Driver>
® <Match Source & Driver>

® <Same as Table>

The usage of these macros is discussed in the sections below entitled Dynamic Driver Allocation Type, Static Driver
Table Allocation Type and Lookup Driver Table Allocation Type.

Constant Allocation Type

For Constant type allocations, you must specify a target leaf value for each of your processing dimensions for both
your debit and your credit. You may optionally suppress either the Debit or the Credit.

Static Driver Allocation Type

For Static Driver allocations, you may choose either a specific dimension member value or the <Same as Source>
macro for each of your processing dimensions.

Leaf Allocation Type

For Leaf allocations, you may choose either a specific dimension member value or the <Same as Source> macro for
each of your processing dimensions.

Field Allocation Type

For Field allocations, you may choose either a specific dimension member value or the <Same as Source> macro for
each of your processing dimensions.

Dynamic Driver Allocation Type

For Dynamic Driver allocations, for each of your processing dimensions you may choose either a specific dimension
member value or

® <Same as Source>
® <Same as Driver>

® <Match Source & Driver>

At least one dimension in either your Debit or Credit specification must be either <Same as Driver> or <Match
Source & Driver>.

Same as Driver Macro

The <Same as Driver> macro is used when you want your outputs to inherit values from your driver data. For
example, you might want to build an allocation rule to distribute some kind of processing expense to branches using
“Number of Checks Processed per Branch” as your driver statistic set. In this example, your statistics “drive” your
processing expense to branches so you would want specify <Same as Driver> in the Organizational Unit dimension
of your Debit definition. Since our example is an expense allocation, you might want to construct a Credit definition
using <Same as Source> in every dimension.

Match Source & Driver Macro

The <Match Source & Driver> macro is used when you want to distribute data to one dimension while holding
another dimension constant. For example, you might want to build an allocation rule that allocates a Human
Resource expense cost pool as a function of headcount but that also allocates an Occupancy Expense cost pool as a
function of square footage occupied. If your destinations are cost centers, you can store your statistic sets — one for
headcount and one for square footage — on a per Cost Center per Cost Pool basis. In this example, you would use
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<Match Source & Driver> on the Cost Pool dimension and <Same as Driver> on the Organizational Unit
dimension. This causes the rule engine to create two sets of Debits to Cost Centers:

® One set of Debits from the Human Resource expense Cost Pool using the headcount statistics

® One set of Debits from the Occupancy expense Cost Pool using the square footage occupied statistics

Static Driver Table Allocation Type

For Static Driver Table allocations, for each of your processing dimensions you may choose either a specific leaf
value or you may choose

® <Same as Source>

® <Same as Table>
When you choose <Same as Table> for a dimension, you are telling the allocation engine that you want your rule to
inherit its destination dimension member values from the Static Table Driver.
Lookup Driver Table Allocation Type

For Lookup Driver Table allocations, you may choose either a specific leaf value or the <Same as Source> macro for
each of your processing dimensions.

Review Process Tab

The Review process tab displays a single page, printable report of an Allocation rule's specification.

The review tab shows the dimension values for source, and debit/credit output.
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Alacation Specification (New) » Review
5 Process Taba

= nmaivennmon | = soure 4 2| operamr ¥ Over =4 oupuns I D Revew

= Allgcalion Rule Dcfinition
Rule Name *
Rule Dascription
Falder Accass Typa S ReadWirite Read Only Yariable Rule
Atocaton Type Dyname orwer B
Source Ledger Stat<{Cumrent Amountj- =
= Dimension Filters
Dimenson value Descripton
Financial Element ALL AL
Organizational Unit ALL AL
Genersl Ledger Account ALL AL
COMmmon Chart of ACCOUNtS ALL AL
Product AL AL
Scenarp Use Appiication preferences Use Application preferences
= Omner Filters
Fiter Typs None
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Allocation Examples

Examples of Static Driver Allocation Rules
The examples are explained in detail below:
From Management Ledger to Management Ledger

For Static Driver allocation rules, Management Ledger-to-Management Ledger is a common use case.

® Allocate 15% of the occupancy expense from one cost center to another cost center. In this example, the
static driver is 15%.

® Create a cost pool by aggregating 25% of the expense found under a select group of General Ledger
accounts for a region or a division or a department, or a single cost center. In this kind of aggregation, the
static driver is 25%.

® Transfer 100% of loan assets from all of the loan origination centers within a region to a regional holding
center. In this example, the static driver is 1.

Note: While such allocations are relatively common, it is more likely when you have a series of such allocations
to utilize Static Driver Table rules. Using a Static Driver Table rule, you can accomplish with a single rule what
might otherwise require dozens or even hundreds of Static Driver allocation rules.

From Instrument to Management Ledger

Instrument-to-Management Ledger is a very common use case. Such allocations are inherently aggregative, i.e.,
multiple rows from the instrument source map to each row posted to the Management Ledger.

You may wish to aggregate your instrument level principal balances (current book balances) to the Management
Ledger in order to either enrich your ledger with dimensionality that is present in your instrument data but not
present in your initial Financial Accounting data. For example, General Ledgers normally have more constrained
dimensionality than is available in your instrument data. Each row of your instrument data may designate an owning
Cost Center, a General Ledger corresponding to the instrument's principal balance, its Product, its Customer
Segment, etc. Your General Ledger, however, may only have dimensions corresponding to Cost Center and GL
Account. In this case, even though your Management Ledger table includes columns for Product and Customer
Segment, every row from your initial load from your source General Ledger system will populate a single value for
these dimensions the meaning of which is “Not Applicable” or “N/A”.

The following example demonstrates how you can use a Static Driver allocation rule to “reclassify” your
Management Ledger data using data from the Checking and Savings (CASA) Instrument table. Build a Static Driver
allocation rule as follows:

® Set the Source to Current Book Balance for the CASA Instrument table
® Set the Allocation Operator to “multiply by 17

® Credit Ledger/Stat for Financial Element 100 (Ending Balance) using <Same as Soutrce> for every
dimension

® Debit Ledger/Stat for Financial Element 100 (Ending Balance) using <Same as Source> for the GL Account
and Organizational Unit dimensions; set every other Key Processing Dimension to “N/A”

Oracle Financial Services Profitability Management User Guide 273



Chapter 16—Allocation Specification

Note: When allocating debit balances, you must post them using the Debit Output tab; offsets to these debits
should be posted using the Credit Output tab. Conversely, when allocating credit balances, you must post them
using the Credit Output tab; offsets to these credits should be posted using the Debit Output tab.

This allocation effectively eliminates your original balances and replaces them with “enriched” data, i.e., data that is
aligned to Product and Customer Segment as well as to Organizational Unit and General Ledger Account. For a
further discussion of this kind of aggregation rule, especially in a context in which there are any variances between
the sum of your instrument level balances and your initial General Ledger balances, see the section below entitled
Management Ledger Reclassification Using Instrument Level Driver Data.

Another very typical use case for aggregating instrument level data to the Management Ledger concerns
summarizing Funds Transfer Pricing results. An example for the CASA table might be:

® Set the Source to Transfer Pricing Chatrge/Credit for the CASA Instrument table
® Set the Allocation Operator to “multiply by 17

® Credit Ledger/Stat for Financial Element 450 (Transfer Pricing Charge/Credit) using <Same as Soutce> for
every dimension

® Debit Ledger/Stat for Financial Element 450 (Transfer Pricing Chatrge/Credit) using <Same as Source> for
every dimension except for Organizational Unit; for the Organizational Unit dimension, post to your
Funding Center

Here, the Funding Center is a shadow cost center that you have established to house all of your transfer pricing off-
sets. Your Funding Center acts as an interest rate risk management center. For a typical bank whose weighted asset

duration exceeds its weighted liability duration, the Funding Center will normally be a profit center (at least in a nor-
mal upward sloping yield curve environment). For a more detailed discussion of the Funding Center and of interest
rate risk management in general, see the Oracle Financial Services Funds Transfer Pricing User Guide.

Note: If you use OFSAA Funds Transfer Pricing, you may perform these kinds of aggregation to the
Management Ledger within the Funds Transfer Pricing application.

From Instrument to Instrument

Instrument-to-Instrument is 2 common use case.

® For each instrument, calculate and update a target column as a fixed relationship to some other column. For
example, calculate a loan loss reserve as a fixed percentage of the current balance of each mortgage loan.

® For each instrument, calculate a rate times a balance and multiply it by an accrual basis factor and divide it by
100 in order to update a revenue or expense column. This kind of allocation would use as Expression as a
Source where the expression contained a rate times balance calculation. The Static Driver would consist of (1)
an accrual basis macro and (2) and factor of 0.01.

From Transaction Summary to Management Ledger

Transaction Summary-to-Management Ledger is a common use case.

® Aggregate Transaction Summary level costs to the Management Ledger; post results to a user defined
Financial Element
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From Transaction Summary to Instrument

Transaction Summary-to-Instrument is a common use case.

® Aggregate Transaction Summary level costs to an associated Instrument table column. For example, you may
record activity level volumes & costs in your CASA (Checking and Savings) Transaction Summary table. You
may wish to aggregate a group of ATM related activities such as ATM Withdrawal Expense, ATM Inquiry
Expense, ATM Transfer Expense, ATM Deposit Expense, and Other ATM Expense to an instrument
column in the CASA table called ATM Expense.

From Transaction Summary to Transaction Summary
Transaction Summary-to-Transaction Summary is an infrequent use case.

® Multiply CASA Transaction Summary volumes by a fixed unit cost and post the result to CASA Transaction
Summary costs

® Because Transaction Summary tables commonly store activity volumes, you are more likely to build this kind
of rule using Static Table Driver rules that contain unit costs for many activities. To complete your Volume *
Unit Cost ¢ Cost process, one Static Driver Table allocation rule could take the place of dozens or hundreds
of Static Driver allocation rules.

Examples of Leaf Allocations

Leaf allocations only support the Management Ledger-to-Management Ledger use case. Leaf allocations are used to
compare a Source set of Management Ledger balances to a Driver set of Management Ledger balances in order to
create an Output set of Management Ledger balances.

In this kind of rule, the allocation engine attempts to match each Source row to a Driver row where the two rows
share the same values for every Key Processing Dimension but one. For example, in an implementation in which
there are 7 Key Processing Dimensions, for each Source row the engine will attempt to find a Driver row which
matches the Source row in 6 dimensions but which differs in one dimension. The one dimension in which Source
and Driver rows must differ is the dimension chosen in the Driver as the “Leaf” dimension.

e Example 1: You may wish to divide a set of Management Ledger Transfer Pricing Charge/Credit balances
(stored under Financial Element 450) by a set of Management Ledger Average Balances (stored under
Financial Element 140) in order to generate a third set of Management Ledger Weighted Average Transfer
Rates (stored under Financial Element 170). In this case, you would constrain your Source data to Financial
Element 450; for your Driver, you would specify Financial Element as your Leaf dimension and you would
pick Financial Element 140. Finally, for your output you would choose a Financial Element of 170.

® Example 2: You may wish to subtract a set of “Aggregated Instrument Level Ending Balances” (stored under
a user-defined Financial Element such as 10100) from a set of “original General Ledger ending balances”
(stored under Financial Element 100) in order to generate a set of variances between your General Ledger
data and your instrument data. These variance records might be stored under a second user-defined Financial
Element such as 20100.

Examples of Field Allocations

In the Instrument table context, Field allocations perform arithmetic operations on different columns within the
same row of data. For example, you might use a Field allocation rule to multiply an instrument level balance times a
rate times an accrual basis factor in order to update a rate-related income or expense column. Such an allocation
could update a single row or millions of rows depending on your filtering criteria.
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In the Management Ledger context, Field allocations are rarely used. When they are used, Field allocations generally
perform arithmetic operations on different columns within the same “logical” row of data. For example, you might
wish to generate a result set of rows in the Management Ledger that represent changes in asset values from month to
month. In this case you build a Field allocation that used the < Current Amount > macro for all Management
Ledger asset balances as your Source and that subtracted the < Last Month Amount > in the Driver. In this
example, you would suppress the Credit output and write the Debit output to a user-defined Financial Element. If
your Source Financial Element were 100 (Ending Balance), you might elect to post your results to a user-defined
Financial Element whose name was Month-Over-Month Change.

In this current example, the engine will generally perform its arithmetic calculation (in this case, subtraction) on two
different columns within the same physical row within the Management Ledger (the Ledger/Stat table). In the event
that you were calculating a Month-over-Month change from December to January, however, the engine would obtain
its January value (its Source value) from one row and its December value (the < Last Month Amount > specified in
the Driver) from a second row. These two rows would be identical in every respect except for their Year Summary
(YEAR_S) values. Similarly, if you were to build a Field Allocation rule to generate Year-over-Year changes, the
engine would always be comparing sets of Source rows that were identical in every respect except for their Year
Summary values.

Examples of Dynamic Allocations

Management Ledger Reclassification Using Instrument Level Driver Data
Example #1

Most commonly, your General Ledger constitutes a starting point for building up your Management Ledger. One
way of enriching your Management Ledger is to exploit your instrument level data to distribute balances to
additional dimensions that are not present in your book-of-record General Ledger.

For this example, assume that your General Ledger data is aligned in the Organizational Unit and GL Account
dimensions but is not aligned to the Product dimension. For purposes of illustration, imagine a very simple case in
which:

® Your General Ledger records principal balances for Commercial Loans and Consumer Loans under 2 GL
accounts for Branch 1 and Branch 2

® Your Loan Instrument table contains thousands of loan records for the same 2 GL Accounts (Commercial
Loans and Consumer Loans) for Branch 1 and Branch 2 for two different products
The following table summarizes the balances for this example.

Table GL Account Branch Product Balance # of Loans
Ledger/Stat Commercial Loan 1 — $1,000 —
Ledger/Stat Commercial Loan 2 — $2,000 —
Ledger/Stat Consumer Loan 1 — $3,000 —
Ledger/Stat Consumer Loan 2 — $4,000 —
Loans Commercial Loan 1 Land $600 214
Loans Commercial Loan 1 Construction $400 659
Loans Commercial Loan 2 Land $1,400 814
Loans Commercial Loan 2 Construction $600 907
Loans Consumer Loan 1 Auto $2,100 273
Loans Consumer Loan 1 Personal $900 622
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Table GL Account Branch Product Balance # of Loans
Loans Consumer Loan 2 Auto $2,600 861
Loans Consumer Loan 2 Personal $1,400 590

Note that the instrument balances and General Ledger balances reconcile perfectly, e.g., the 214 Land loans and 659
Construction Loans under Branch 1 have balances totaling $1,000 which reconcile with the General Ledger balance
of $1,000 for Commercial Loans under Branch 1.

In order to “product align” the Management Ledger:

1.

Build a Dynamic Driver allocation rule where the Source filters on the Management Ledger for the < Current
Amount > macro for the Asset branch of your GL Hierarchy for Financial Element 100 (Ending Balance).
Instead of utilizing a rollup node to filter on assets, you could construct a Data Element Filter for the
Commercial Loans and Consumer Loans GL accounts. For reasons discussed below, only the Financial
Element constraint is truly required.

Set the Allocation Operator to Multiply.

Set the Dynamic Driver to utilize Ending Balance from your Loan instrument table. Set the Driver's
Distribution Type to Percent Distribution. No dimensional constraints or other filters are necessary.

Set the Credit Output to Ledger/Stat (note: when posting outputs to Ledger/Stat, you MUST output to the <
Current Amount > macro). Set < Same as Source > for each Key Processing Dimension.

Set the Debit Output to Ledger/Stat; use < Match Source & Driver > for the GL Account and Organizational
Unit dimensions, < Match Driver > for the Product dimension, and < Same as Source > for all other Key
Processing Dimensions.

Written in this fashion, the allocation rule will (1) generate credit records that exactly offset the original ledger (debit)
balances and (2) aggregate the instrument ending balances on a per GL. Account, per Organization Unit, per
Product basis and post the results to Management Ledger. The following table summarizes the Management Ledger
rows before and after the allocation has been run.

Row Type GL Account Branch Product Balance
Initial Load Commercial Loan 1 — $1,000
Initial Load Commercial Loan 2 — $2,000
Initial Load Consumer Loan 1 — $3,000
Initial Load Consumer Loan 2 — $4,000
Credit Commercial Loan 1 — ($1,000)
Credit Commercial Loan 2 — ($2,000)
Credit Consumer Loan 1 — ($3,000)
Credit Consumer Loan 2 — ($4,000)
Debit Commercial Loan 1 Land $600
Debit Commercial Loan 1 Construction $400
Debit Commercial Loan 2 Land $1,400
Debit Commercial Loan 2 Construction $600
Debit Consumer Loan 1 Auto $2,100
Debit Consumer Loan 1 Personal $900
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Row Type GL Account Branch Product Balance

Debit Consumer Loan 2 Auto $2,600

Debit Consumer Loan 2 Personal $1,400
Note that:

1. The original Ledger balances are exactly offset by the allocation's Credit records

2. The allocation rule produces a balanced accounting transaction, i.e., a set of Debit and Credit records that sum
to zero

3. The allocation rule's Debit recotds effectively “product align” the Management Ledger

Also note that it was not strictly necessary to supply any kind of GL Account or Organizational Unit filter in your
allocation's Source specification. The reason that doing so is not strictly speaking required is that your rule is written
to < Match Source & Driver > in the GL Account and Organizational Unit dimensions. Since only 2 GL Accounts
(Commercial Loans and Consumer Loans) and 2 Organizational Units (Branch 1 and Branch 2) are found in the
driver data (the instrument records), the Source is effectively constrained to these values even if you do not explicitly
filter on them in the Source specification.

Example #2

Note that the exact same results from Example #1 above could have been obtained from a Static Driver rule:
® Source = Instrument ending loan balances
® Allocation Operator = “times 1.00”
® Debit = < Same as Source > for all dimensions

® Credit = < Same as Source > for Organization Unit and GL Account and N/A for Product

Since the exact same results could be obtained more simply, why use the Dynamic Driver rule type to perform Man-
agement Ledger “reclassifications”? The answer is that your instruments will not always reconcile to your General
Ledger due to timing differences or other reasons. Your institution will have a threshold tolerance level for such out-
ages and tolerance levels will vary from institution to institution. Moreover, you may wish to product align expenses,
fees, or other Management Ledger balances using instrument balances (or other measures) as proxies that would
never reconcile to the Management Ledger balances.

The following initial data illustrates this second example where the instrument data does not reconcile to the
General Ledger data:

Table GL Account Branch Product Balance # of Loans
Ledger/Stat Commercial Loan 1 — $1,000 —
Ledger/Stat Commercial Loan 2 — $2,000 —
Ledger/Stat Consumer Loan 1 — $3,000 —
Ledger/Stat Consumer Loan 2 — $4,000 —

Loans Commercial Loan 1 Land $603 214

Loans Commercial Loan 1 Construction $399 659

Loans Commercial Loan 2 Land $1,401 814

Loans Commercial Loan 2 Construction $604 907

Loans Consumer Loan 1 Auto $2,106 273
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Table GL Account Branch Product Balance # of Loans
Loans Consumer Loan 1 Personal $903 622
Loans Consumer Loan 2 Auto $2,597 861
Loans Consumer Loan 2 Personal $1,399 590

Note that total Commercial Loans under Branch #1 is now $1,002 whereas the ledger balance is only 1,000. A sim-
ple Static Driver allocation that aggregated these balances to the Management Ledger would create one credit record
for $1,002 and two debit records totaling $1,002. This would leave a net “unaligned” balance of $2. The Dynamic
Driver allocation, however, would still create a single credit record for Commercial Loans under Branch 1 in the
Management Ledger in the amount of $1,000; and it would still create a two debit records for Commercial Loans
under Branch 1 totaling $1,000.

The following table summarizes the data that the Dynamic Driver allocation would create given the original
(Example #2) balances shown above:

Row Type GL Account Branch Product Balance
Initial Load Commercial Loan 1 — $1,000
Initial Load Commercial Loan 2 — $2,000
Initial Load Consumer Loan 1 — $3,000
Initial Load Consumer Loan 2 — $4,000
Credit Commercial Loan 1 — ($1,000)
Credit Commercial Loan 2 — ($2,000)
Credit Consumer Loan 1 — ($3,000)
Credit Consumer Loan 2 — ($4,000)
Debit Commercial Loan 1 Land $601.80
Debit Commercial Loan 1 Construction $398.20
Debit Commercial Loan 2 Land $1,397.51
Debit Commercial Loan 2 Construction $602.49
Debit Consumer Loan 1 Auto $2,099.70
Debit Consumer Loan 1 Personal $900.30
Debit Consumer Loan 2 Auto $2,599.60
Debit Consumer Loan 2 Personal $1,400.40

Management Ledger Allocations Using Statistics

Percent Distribution

Examples #1 and #2 above utilize instrument-level statistics as Driver data for rules whose Source is the
Management Ledger (Ledger/Stat) and which Output to the Management Ledger. It is, of course, also possible to
use the Management Ledger as Source, the Management Ledger as the source of Driver data, and the Management
Ledger as your output target. Multiple examples of such rules can be found in this User Guide. Two classic examples
would be distributing Human Resource expenses to Cost Centers as a function of (Management Ledger resident)
headcount statistics and distributing Occupancy expenses to Cost Centers as a function of (Management Ledger
resident) square footage statistics (i.e., space occupied by the target cost centers).
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Uniform

See Uniform Method under Driver Process Tab in Allocation Specification for an example of the Uniform
allocation method.

Simple

Your institution might obtain volumetric statistics for different kinds of activities either from your source systems or
as memo accounts within your General Ledger. In either case, if you have such activity counts stored within your
Management Ledger, you could build allocation rules to develop cost pools in order to subsequently build other
rules to develop unit costs for each of your activities. For example, beyond general marketing expense, your
institution might track advertising expense for Time Deposits under a single General Ledger account and record
“Number of CD's Sold” for each Time Deposit product under a General Ledger memo account (likely stored in
Ledger/Stat under Financial Element 10,000: Statistic). In this case, you could build a Dynamic Driver allocation
rule that used the “Time Deposit Advertising Expense” GL Account as its Soutce, that divided by the “Number of
CD's Sold” on a Percent to Total basis, and that debited a new, user-defined Financial Element 10,100: CD
Acquisition Unit Costs (for this allocation, you would want to set your debit GL. Account and Org Unit and all other
Key Processing Dimension values to a dummy value the meaning of which was “N/A” or “Not Applicable”). In
creating these unit costs, you might also have used instrument level data to dynamically obtain your “Number of
CD's Sold” statistic. To accomplish this, your driver would look to the Record Count column (the Record Count
column contains the number “1”) of the Time Deposit table (FSI-D-TERM-DEPOSITS); would include a Data
Element Filter that isolated new accounts; and would include a Hierarchy Filter on the Product dimension that
included only the relevant Time Deposits products.

Under either approach, your result set would be a series of unit costs by Product for acquiring new CD's. Note that
in this example, we assumed that the only costs included in acquiring new Time Deposits were the advertising costs
directly related to Time Deposit products. In a more realistic example, you might first build a series of allocation
rules that created a cost pool for this expense category; or you might have build a more complex Source expression
to capture all of the relevant costs dynamically. Moreover, your institution might capture these unit costs within your
General Ledger or might develop these costs in an external model. Regardless of how you acquired the unit costs,
the following example demonstrates how you might utilize unit costs using a Dynamic Driver allocation rule under
the “Simple” method.

Having acquired (or developed) your unit cost statistics, you could build a Dynamic Driver allocation rule as follows:
® Soutrce: Record Count (1) from the Time Deposits table
® Allocation Operator: Multiplication
® Driver: CD Acquisition Unit Costs under Financial Element 10,100 using the Simple method

® Debit Outputs: A user-defined Acquisition Costs column within the Time Deposits table; set the Product
dimension to < Match Source & Driver >; set all other Key Processing Dimensions to < Same as Source >

® Credit Outputs: None

Written in this fashion, the allocation engine will read each record, match it to the appropriate unit cost for the
record's Product, and update the record with that appropriate unit cost.

Note: You might also set the Credit Output to aggregate total allocated costs in order to offset the
Management Ledger GL Account or Cost Pool containing the original costs.

Note that in achieving the objective of distributing activity based costs, it is not strictly necessary to either build cost
pools or unit costs. You might be able to simply define your cost pool dynamically within an allocation rule and
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allocate those costs directly to your instruments on a Percent to Total basis using appropriate instrument-level
drivers (in this example, number of new accounts).

One reason you might want to take the more complicated path of actually developing unit costs is to be able to more
readily report directly on those unit costs. Another reason you may prefer to deal directly with unit costs for your
activities is that you have obtained those unit costs from an independent cost study or from an external Activity
Based Costing application.

Finally, you might also decide that burdening new Time Deposits with their entire Acquisition Cost (1) in the month
in which there were originated and (2) based on the current month's advertising costs was not economically “fair” or
realistic. Instead, you might choose to develop unit costs reflecting the average of your YTID or “rolling 127
advertising expense; and you might choose to allocate not simply to new accounts but to all Time Deposit accounts.
Choosing either of these methods would complicate the task of reconciling your total account level profitability back
to your General Ledger, but choosing “economic” allocation methods for allocating expenses to the account level is
common.

From Management Ledger to Instrument

As seen from some of the examples above, Dynamic Driver allocation rules can also update balance or rate columns
at the instrument-level. The following example uses the Management Ledger as a Source while using an Instrument
column as Driver in order to post to the instrument level.

In this example, your objective is to distribute Item Processing expense from your Management Ledger to individual
customer account records. If each of your individual customer account records for every demand deposit account
carried a statistic called Number of Items Processed, that statistic would make an excellent Percent Distribution
driver for Item Processing expense; your target column for such a rule would be a user-defined instrument column
called Item Processing Expense. For this rule, you would likely utilize < Match Driver > for each Key Processing
Dimension in your Outputs. Note that instrument level allocations can only alter the target balance or rate column.
Instrument level allocations cannot alter Key Processing Dimension values; the instrument-level Key Processing
Dimensions can only be used as lookup keys. If you were to use either < Same as Source > or < Match Source &
Driver > on one dimension, your rule would be forced to exclude any instrument rows that did not match your
Management Ledger for the dimension in which you chose < Match Source & Driver >.

Transaction Summary Tables

Each row within an Instrument table describes a unique customer account or position at a point in time. Instrument
rows are “wide” or “horizontal”, i.e., they contain potentially hundreds of columns containing attributes or
measures. By contrast, Transaction Summary tables (each Instrument table has a corresponding Transaction
Summary table) also describe unique customer accounts or positions at a point in time, but they include one or more
(meaningful) dimension in their primary keys that are not populated in the corresponding Instrument table. In this
sense, Instrument tables and Transaction Summary tables have a parent-child relationship; each row in an
Instrument table may have one or more child rows in its corresponding Transaction Summary table; parent and child
records share the same business date and “account identifier” (ID-NUMBER), but the “child” records vary in the
“differentiating” dimension or dimensions. Each child row in a Transaction Summary table typically contains only
two fact columns: Volume & Cost (you may, however, customize your Transaction Summary tables). Unlike
Instrument tables, Transaction Summary tables are “tall” or “vertical”.

One way of conceptualizing Transaction Summary tables is as vertical expressions of Instrument tables. Each
numeric measure within an Instrument row could be expressed as a single row within a Transaction Summary table.
Used in this fashion, you might define a Transaction Summary table to have the same primary key as its parent
Instrument table with the addition of one additional Key Processing Dimension called “Measure Name”. In this
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case, each member in the Measure Name dimension would correspond to a column in the parent instrument table.
Note that Key Processing Dimensions are present in all of your business fact tables (Instrument tables, Transaction
Summary tables, and the Management Ledger). When you actively utilize a Key Processing Dimension within a
Transaction Summary table, you typically do not “actively” use that dimension at the instrument level (i.e., the value
in the Instrument table would typically be “N/A”). Although this is not how Transaction Summaty tables are
intended to be used, it may help in understanding their structure.

Another way of conceptualizing Transaction Summary tables is as follows. At the instrument-level, the value of
General Ledger account for a given row is meant to express the principal balance General Ledger account for that
row. When you aggregate all instrument-level current book balances, the resulting total balance should reconcile to
your General Ledger principal balance. You may, however, want to reconcile balances other than simply principal
balances. You might wish to reconcile average book balances, par balances, deferred balances, interest income or
expense balances, accrued intetrest receivable or payable balances, or fee balances. To accomplish this, you might
store all of your balances in instrument records, but store selected balances in child Transaction Summary tables
under their respective General Ledger accounts that will reconcile back to your General Ledger.

Mortgage Instrument Record (hundreds of additional columns not depicted)

Book Interest
Loan # As-of-Date GL Account Balance Par Balance Income Fee Income
1 Jan, 2011 Mortgages, 100,000 99,734 713 14

Book Balance

Associated Transaction Summary Child Records for Selected Balance
Loan # As-of-Date GL Account Balance
1 Jan, 2011 Mortgages, Book Balance 100,000
1 Jan, 2011 Mortgages, Par Balance 99,734
1 Jan, 2011 Mortgages, Interest Income | 713
1 Jan, 2011 Mortgages, Fee Income 14

The examples above are meant to help you understand the basic structure of Transaction Summary tables. The
primary purpose of Transaction Summary tables, however, is to support bottom-up profitability models. For
example, the “differentiator” between an Instrument table and its child Transaction Summary table might be a
user-defined Key Processing Dimension called Transaction or Activity. If your source systems can provide account
level volume statistics for different kinds of activities, you might develop unit costs for each activity in order to
calculate account level costs for each activity. For example, imagine that you are able to collect the following account
level statistics (counts over time, typically over a month) from your source systems:

o ATM Inquiries

o ATM Withdrawals

o ATM Deposits

o ATM Transfers, In Network

e ATM Transfers, Out of Network
® Other ATM Transactions

® Direct Deposits (Electronic)
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e E-Banking Auto-transfers

® E-Banking Bill Pay

e E-Banking Transfers, In Network

e E-Banking Transfers, Out of Network
e Teller Inquiries

® Teller Withdrawals

® Teller Deposits

® Teller Transfers

® Checks Processed

® Overdrafts Processed

® Paper Statements Processed

You could store these volume statistics as user-defined columns within the CASA (Checking & Savings) instrument
table. The listing of such activities (transaction summary counts) might number in the dozens or even in the hun-
dreds, and each activity would require its own extended cost column (typically populated in “rate times volume allo-
cations”). Moreover, when you have a large number of such activities, many activities might have a count of zero
resulting in wasted storage in your instrument columns. Finally, if your list of activities changes over time, you would
have to modify your CASA table to remove columns corresponding to activities you no longer use and you would
have to modify your CASA table to add new columns whenever you introduced new activities.

Alternatively, you could store these volume statistics in the CASA Transaction Summary table utilizing a
user-defined Key Processing Dimension called Activity to differentiate child records from parent records. The
dimension members within the Activity dimension would correspond to your list of activities.

There are many other advantages to this Transaction Summary approach. First, since your Activity dimension would
be a Key Processing Dimension, you could construct an Activity hierarchy. The Activity hierarchy might be useful in
a reporting context, but more importantly, higher level rollup points within your Activity hierarchy are likely to be
much more stable than individual activities (leaf members within the Activity dimension). For example, you may
wish to construct an account level profitability model for demand deposits in which you want to calculate and report
on higher level cost elements that have a channel orientation such as ATM Expense, Branch Expense, and
E-Banking Expense. You might choose to store your volumes and compute your costs for each (leaf level) activity at
the Transaction Summary level and then construct Instrument level columns for ATM Expense, Branch Expense,
and E-Banking Expense. Using unit costs, you can construct allocation rules to compute your Transaction Summary
levels costs. Subsequently, you can use other allocation rules to roll up your Transaction Summary levels costs to
target columns within your Instrument table that correspond to rollup points in your Activity hierarchy. The sections
that follow continue with the above example to describe such allocation rules.

Note that using this approach you will not pay any storage penalty if many activities frequently have a zero count for
any given account (you will not have wasted instrument columns that have zero counts and zero costs; and
Transaction Summary rows will only exist for non-zero counts). Also note that if you add new activities you need
only construct a new Activity member and update your Activity hierarchy to indicate its rollup point. No further
maintenance would be required either in terms or your data model or your allocation rules.
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Updating Transaction Summary Tables

To update a Transaction Summary table with unit costs held in your Management Ledger, construct an allocation
rule that uses the Volume column of your Transaction Summary table as its Source, that uses your Ledger/Stat
statistics as your driver (using the Simple method), and that debits the Cost column in your Transaction Summary
table. In your debit specification, use < Match Source & Driver > for the Activity dimension and < Same as Source
> for every other Key Processing Dimension. Your (Ledger/Stat resident) unit cost drivers would likely be stored
under a user-defined Financial Element (one unit cost for each Activity). Note, however, that for each Activity you
might potentially have different unit costs for different products. If your statistics were stored under a single
Financial Element but varied by Activity and by Product, you could construct your rule to < Match Source & Driver
> for both Activity and Product.

Note that the sample list of Activities used in this discussion has a “Channel” orientation. You might wish to
construct a smaller list of more fundamental Activities that vary by channel. For example, the list of activities
presented above could be re-expressed as follows:

® Inquiries

® Debits Processed

® Credits Processed

® Other Transactions
® Reversals Processed

® Statements Processed

Under this smaller set of Activities, you could choose to store your unit costs in Ledger/Stat by Activity and by
Channel (another user-defined Key Processing Dimension). In this scenario, you would define your Transaction
Summary table to utilize both Activity and Channel to differentiate it from its parent Instrument table.

Note that this example uses a Dynamic Driver allocation rule to update the Transaction Summary table. In this
example and in examples of updates to Instrument tables, you could also use Static Driver Table allocation rules.
One advantage to the Static Driver Table kind of rule is that its drivers are static. Even if your unit costs are the same
from month-to-month, they generally need to be stored for every month in Ledger/Stat (although you can store
your unit costs under a fixed month, say, January and then hard code your allocation rules to always use the January
balance). For additional examples of using Static Driver Table allocation rules, see Using Static Table Drivers in
Chapter 18, "Static Table Driver,".

Updating Instrument Tables from Transaction Summary Tables

Once you have run your allocation rule to update the Cost column in your Transaction Summary table, run other
allocation rules to aggregate costs to the instrument level. You will need one allocation rule for each instrument-level
target column, but each of these aggregation allocations would be structurally very similar. For example, to aggregate
the costs associated with each of the ATM-related activity based cost in your Transaction Summary table, build a
Static Driver allocation rule that uses the Transaction Summary table's Cost column as your Source, that multiplies
by 1.00 in the Allocation Operator, and that debits the ATM Expense column in your target instrument table. The
Source specification would also utilize the ATM Expense rollup point within your Activity hierarchy. Each
subsequent allocation would have the same structure, but would vary its hierarchy rollup point filter in its Source
specification and its Instrument target column in its debit specification.
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Examples of Static Driver Table Allocations
See Using Static Table Drivers in Chapter 18, "Static Table Driver,".
Examples of Lookup Driver Table Allocations

See Chapter 19, "Lookup Table Driver," for examples of using Lookup Driver Table allocation rules.
Aggregate Instrument Table

The Aggregate Instrument Table functionality allows you to avoid the writing of multiple rules that was one rule per
table, where the rule logic is essentially identical except for the specification of the Instrument Table.

User selects the “Portfolio” table as the Source table, Driver table, or Output table in any allocation rule that is
capable of operating against the instrument level (that is, not including Constant rules or Leaf rules). After selecting
the “Portfolio” table, the columns available in the column drop-down list box will include all the columns that have
the Portfolio property, that is, all columns that are by definition found in every instrument table. The allocation
engine is able to determine which table or tables are relevant given the Soutce, Driver, or Output tab's other
constraints.

You can aggregate instrument-level data into tables other than Ledger/Stat which have instrument-like qualities,
such as, many balances and attributes per row, very high row counts. The aggregate instrument tables or
“super-instrument tables” are intended to facilitate both processing and, eventually, reporting on customer,
household, relationship manager, and so on.

® Support the flexible methods for aggregating the instrument level data via the allocation engine. The types of
aggregation would include by Customer, by Household, ot by Relationship Manager.

® Support the ability to aggregate up from instrument tables to aggregate instrument tables; to push down
from aggregate instrument tables to normal instrument tables; push down from Ledger/Stat to aggregate
instrument tables.

® Support the ability to aggregate up from Transaction Summary tables to aggregate instrument tables. This is
a less important objective and may be dropped in Function or Technical designs

® Support the ability to load aggregated instrument tables from Staging
® Support bulk aggregations via T2T rule or other Infrastructure capabilities if possible.

® Support the ability to aggregate instrument data — one column at a time — using a MERGE function so that
rows may be INSERTED where they do not already exist and may be UPDATED where they already do

exist.

® Support both Static Table Driver rules and Lookup Table Driver rules. For Static Table Driver rules, support
Target Leaf functionality.

® Support the ability to UNDO allocations to the aggregate instrument table level using the same paradigm as
is used for UNDO against instrument tables or transaction summary tables (i.e., using
IDENTITY-CODE-CHG).

Aggregation to Ledger/Stat

An allocation rule is written to aggregate one column from an instrument table to Ledger/Stat. Common
aggregations include ending or average balances or interest income or transfer charges/credits to specific Financial
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Elements in Ledger/Stat. Frequently, there are many other non-interest income or non-interest expense columns
that users might also want to aggregate to Ledger/Stat. For any given column to be aggregated, the operation for
CASA is functionality identical to the same aggregation from any other instrument table. Users need one such rule
for each instrument table (one rule per table per column to be aggregated). Additionally, if the user adds a new
instrument table, he must add another rule. If he has a family of such rules, for example, 10 rules per table (to
aggregate 10 columns), adding another instrument table means adding 10 more rules.

Instrument to Instrument

Another common rule type performs column-wise calculations such as “rate x balance x accrual basis factor” that is
again identical for different instrument tables.

Ledger/Stat to Instrument

Another common rule type allocates from Ledger/Stat to the instrument level.
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CHAPTER 17 Allocation Models

Overview of Allocation Models

An Allocation Model consists of a list of individual allocation rules that can be executed as a single unit. Profitability
Management supports two types of Allocation Models:

o Standard Models

® Circular Models
Standard Models

A Standard Allocation Model consists of a list of individual allocation rules that run sequentially and that may be
executed as a single unit of work. Standard Allocation Models are useful when you wish to assemble a logical
grouping of allocation rules into a single executable rule.

Circular Models

A Circular Allocation Model is similar to a Standard Allocation Model, but consists of two lists of allocation rules: a
list of “circular” rules and a list of “sweep” rules. The list of circular rules executes first; generally, the circular list will
run multiple times. Each rule within the circular list of rules runs sequentially. Once the circular list has run one or
more times, each of the sweep rules also runs sequentially, but the list of sweep rules only runs once.

The primary purpose of the Circular Allocation Model is to process allocation scenarios in which the allocation rules
may Source data that result from previous allocations and that send data back to Sources that had previously been
“eliminated”. One common example of this kind of situation occurs in center-to-center kinds of allocation rules that
involve providers of shared services. For example, a block of allocation rules might be designed to push expenses
from a series of providers of shared services such as I'T, Finance, HR, Payroll, Accounting, Treasury, etc. to a
“downstream” series of direct support centers and profit centers. An issue that you might encounter here is that HR
allocates most of its expense to direct support centers and to profit centers, but also allocates some of its expense to
other providers of shared services such as Payroll or Accounting. These centers, in turn, might allocate some of their
expense back to HR when the first allocation had already cleared all of the expense from the HR center.

Summary and Detail Screens

Upon initially navigating to Profitability Management > Rule Specification > Allocation Model Specification, a
summary screen is displayed showing a set of Allocation Models. Using search criteria, you can control the set of
Allocation Models that are displayed. When you Add, Edit, or View a rule, a detail screen is displayed.

Navigation within the Summary Screen

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

Folder  AUTOSEG |

As of Date: 06/25/2014 Q

Q

Name

Maodel Tyge ™

+ s 1-2/2 Jump to page
O Name & Creation Date Created By
O  PFTAUTO_AM_11_Edit

Last Modified Date Modified By Model Type
04/30/2015 10:54:36 PFTUSER 04/30/2018 11:48:42 PFTUSER Circular

m] test 04/30/2018 16:13:10 PFTUSER 04/30/2018 16:13:10 PFTUSER Circular

Search Container

Your default Folder functions as a search constraint. The value of your default Folder is set in Application
Preferences for Profitability Management. You may select a different Folder or you may remove the Folder
constraint entirely by selecting the “blank” Folder, that is, no Folder. You may also search by Name or by Model
Type.

Search Control

You may search for Allocation Models by Folder, by Model Name, or by Model Type. Enter your desired search
criteria and click the Search control.

Reset Control

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

Allocation Model Specification Container

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

To select an Allocation Model, click a check box in the first column of the grid. More than one Allocation Model 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 the Allocation Model.

You may select or deselect all of the Allocation Models in the summary grid by clicking the check box in the uppet
left hand corner of the summary grid directly to the left of the Name column header.
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Add

+

Clicking the Add control begins the process of building a new Allocation Model. 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

contents of an Allocation Model on a read-on