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Preface

Preface

Intended Audience
Welcome to Release 8 of the Oracle Financial Services Balance Sheet Planning (OFSBSP) User Guide.

Foreword

This user guide documents OFSAA Balance Sheet Planning for all versions of release 8. Some functional improvements
have been introduced in various service packs and point releases within release 8.

See Related Information Sources on page xii for more Oracle product information.
Documentation Accessibility

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

Access to Oracle Support

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

Welcome to Release 8 of the Oracle Financial Services Balance Sheet Planning User Guide.
The Oracle Financial Services Balance Sheet Planning User Guide provides useful guidance and assistance to:
® Technical end users

® Functional end users

® Data Administrators

® Consultants

® Systems Analysts

® System Administrators
® Other MIS professionals

See Related Information Sources for more Oracle Applications product information.
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Structure

This user guide is structured as follows:

Chapter

Number | Chapter Name Description

1 Introduction to Oracle Financial Services This chapter provides an overview of Balance Sheet Planning and

Balance Sheet Planning discusses its integration with Hyperion Planning and other OFSAA
applications.

2 Master Maintenance Overview This chapter discusses the Master Maintenance functions, its
pre-requisites and Form details.

3 Configuration Ul This chapter lists out the Instructions for updating the Configuration
parameters.

4 Rate Management This chapter contains an overview of the Rate Management Utility and
its workings.

5 Defining Cash Flow Engine Preferences This chapter discusses the procedure for defining and maintaining the
Cash Flow Engine Preferences.

6 Time Bucket Definitions This chapter describes the procedure for creating and working with
Time Bucket Definitions.

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

8 Defining Custom Payment Patterns This chapter describes the procedure for creating and working with
Custom Payment patterns.

9 Defining Custom Repricing Patterns This chapter describes the procedure for creating and working with
Custom Repricing patterns.

10 Defining Behavior Patterns This chapter describes the procedure for creating and working with
Behavior patterns.

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

12 Defining Prepayments This chapter provides an overview of Prepayment methodologies
supported and describes its working.

13 Prepayment Scenarios This chapter describes the procedure for creating and working with
Prepayment scenarios.

14 Prepayment Models This chapter describes the procedure for creating and working with
Prepayment models.

15 Funds Transfer Pricing This chapter provides an overview of the Funds Transfer Pricing Utility
and TP Adjustment Rules supported.

16 Rollovers This chapter describes the procedure for generating automatic
re-booking of Asset / Liability run-off amounts.

17 Metadata Synchronization This chapter provides an overview of the Metadata Synchronization
process that is run to keep the Hyperion Planning and RDBMS data
synchronized.

18 Defining Process Attributes This chapter describes the dynamics of modeling data configuration
using Assumptions defined in the Application.

19 Defining Chart of Account Characteristics This chapter describes the usage of Chart of Account Characteristics
and includes sections covering the pre-requisites, workings and Form
details.
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Chapter

Number | Chapter Name Description

20 Maturity Assumptions This chapter describes the procedure for creating and working with
Maturity Mix Scenarios and Assumptions.

21 Pricing Margin This chapter describes the procedure for creating and working with
Pricing Margin Scenarios.

22 Additional Admin Data Forms and Functions This chapter contains an overview of the Administrator Data Forms
and functions apart from the Master Maintenance Activities.

23 Analyst Data Forms and Functions This chapter contains an overview of the Forms and functions related
to Analyst Activities.

A Predefined Business Rules and Sequences This appendix lists the business rules, sequences, descriptions and
definitions for each rule delivered with the application.

B Multi-Language Support This appendix lists the languages supported by the Application.

Related Information Sources

Related Documents

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

® Oracle Financial Services Analytical Applications Data Model Utilities User Guide.
® Oracle Financial Services Asset Liability Management (OFSALM) User Guide.

® Oracle Financial Services Cash Flow Engine Reference Guide.
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CHAPTER 1 Balance Sheet Planning Overview

This chapter provides an overview of Balance Sheet Planning and discusses its integration with Hyperion Planning
and other OFSAA applications.

This chapter focuses on the following topics:
® About Oracle Financial Services Balance Sheet Planning
® Integration with Hyperion Planning
® Data Model Highlights
® Integration with Oracle Financial Services Analytics Applications
® Balance Sheet Planning and Hyperion Planning Data Model Synchronization
® Plan Types and Usage

® Predefined Dimensions

About Oracle Financial Services Balance Sheet Planning

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

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

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

® Provision of broad balance sheet product support
® Creation of budgets or forecasts in denominated and/or functional currencies
® Provision of data entry/driver calculation tools to assist users with driver data generation

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

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

® Provision of two-way integration with the Oracle Financial Services Asset Liability Management application.
Integration with Hyperion Planning

Balance Sheet Planning release 8 is certified for use with Hyperion Planning version 11.1.2.4.0 with ADF mode support.
Existing integration with the Hyperion Planning application and functionality includes:

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

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

® Usage of existing Hyperion Planning functionality for centralized administrative functions, including functions such
as dimension and hierarchy management, scenario and version management and user administration.

® Incorporation of Hyperion Planning process and data form related features, including:
] Task lists and workflow notifications
[ Budget status tracking by Planning unit
[ Supporting Detail
[ Cell Text/Annotations
[ | Off-line Excel-based planning support (Smart View)

® Usage of the powerful Hyperion Planning reporting capabilities
Data Model Highlights

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

The application includes the following types of pre-defined metadata objects that are installed during implementation:
® Dimensions and Dimension Members
® Dimension Member Attributes
® Hyperion Web Forms, with Predefined Menus
® SmartLists
® Business Rules
® Sequences
® Import Rule Files
® Global Variables
® Substitution Variables
® User Defined Functions
® Application Settings
® User Variables

® Custom Java Forms (that interact directly with the BSP relational database)
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The Balance Sheet Planning relational database data model includes metadata and data components necessary to run the
application's cash flow engine, which operates in the relational database and is used to generate future cash flow data for
the current book of business and new business volumes recorded in future time periods.

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

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

® Commercial Loans
® Consumer Loans
® Credit Cards

® Investments

® Borrowings

® Term Deposits

® andsoon.
Integration with Oracle Financial Services Analytics Applications

The Oracle Financial Services Balance Sheet Planning application is just one of many analytical applications that are part of
the Oracle Financial Services Analytics Applications (OFSAA) family of products providing solutions for financial services
institutions. OFSAA Balance Sheet Planning is fully integrated with OFSAA Asset Liability Management & OFSAA Funds
Transfer Pricing. All of the OFSAA cash-flow applications share the same cash flow engine and are capable of sharing
dimensions, hierarchies, interest rate curve definitions, interest rate history, currencies and currency exchange rate
history, transfer pricing rules, prepayment models, and more.

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

Balance Sheet Planning and Hyperion Planning Data Model
Synchronization

Dimensions, dimension members and dimension hierarchies exist and are maintained on a dual basis, with data and
metadata stored in the traditional Hyperion Planning tables as well as in the Balance Sheet Planning data model. This
supports and leverages usage of standard dimension based functionality available in Hyperion Planning within the Balance
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Sheet Planning module, as well as the execution of the Balance Sheet Planning cash flow engine in the Balance Sheet
Planning relational database. The Balance Sheet Planning application delivers predefined functionality to create and
maintain synchronization of dimension information in both places. Information on metadata synchronization can be found
in Chapter -Metadata Synchronization, page 17-1 of this user guide.

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

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

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

Plan Type: BSP

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

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

® Scenario
® \Version
® Year

® Period

® Account

® Currency

® Entity

® Strategy

® Attribute Value

® Chart of Accounts

® Custom Dimension Custom 1

® Custom Dimension Custom 2
Plan Type: Rates

Usage: Collection and storage of scenario data used in generating budget and/or forecast results, including:
® Maturity Mix Assumption Scenarios
® Interest Rate Scenarios
® Exchange Rate Scenarios

® Economic Indicator Scenarios
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Dimensionality: The Rates plan type is dimensioned by the following dimensions:

Scenario

Version

Year

Period

Currency

Entity

Chart of Accounts
Strategy

Mix Breakout
Rate Element
Assumption

Term Point
Custom Dimension Custom 1

Custom Dimension Custom 2

Plan Type: Core

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

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

® Scenario

® \ersion

® Year

® Period

® Account

® Currency

® Entity

® Strategy

® Attribute Value

® Chart of Accounts

® Custom Dimension Custom 1

® Custom Dimension Custom 2
User Guide 9
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Predefined Dimensions

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

Note: From BSP 8.0.0.0.0 release onwards , special characters like comma (,) are not allowed in creating
members of dimensions .

From BSP 8.0.1.0.0 release onwards, special characters like comma (,), tilde (~) are not allowed and length is
restrict to 20 characters in creating the members of Hierarchical dimensions.

In standalone setup, When you are creating a member in Dimension window, you can add any number of alias
which are created in Alias table, but entry should match for default alias table. In integrated setup, only
default alias is allowed.

Dimension: Account

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

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

Additional Notes:
® BSP Accounts - This node level member has three types of predefined data elements:
[ | Financial Elements - Driver data and financial measures produced by the Balance Sheet Planning application
[ | Balance Financial Elements - Calculation results produced and stored by the Balance Function
[ ] Delinquency Elements -

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

¢ Classification Elements - Future use - non performing asset flow modeling drivers

Dimension: Entity

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

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

Additional Notes:

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

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

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

Dimension: Version

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

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

Dimension: Year

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

Additional Notes: Members are created during installation.
Dimension: Period

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

Additional Notes: Dimension members include quarterly and monthly periods.
Dimension: Chart of Account

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

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

Additional Notes:

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

® Other dimension members are defined during implementation.

The seeded Attributes for the Chart of Account, which represent its Account type are -
100 - Earning Assets

200 - Other Asset

300 - Interest-Bearing Liabilities

400 - Other Liabilities

Note: Note: Account Types '100' and '300' are for 'Detail Cash flow' processing and Account Types '200' and
'400' are used only for 'Balance Only' processing. Cash Flow Engine also supports some additional Account
types that BSP does not support. BSP may support some of these account types in a future release.

Note: Note: Users are advised to supply a valid 'Account Type' to each Chart of Account member defined to
ensure output of relevant Financial Elements.

For more information on Account Type and Cash Flow Category, refer to OFSAA Cash Flow Engine Reference Guide.
Dimension: Strategy

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

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

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

® BSP_Strategies
[ Strategy Total Rollup

¢ Momentum

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

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

Hyperion Standard/Custom Dimension: Custom
Plan Type Usage: BSP, Rates, Core
Description: Dimension Members representing standard ISO currency codes are predefined in the application.

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

Dimension: Assumption

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

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

Additional Notes: The following dimension member folders are predefined:

® Interest Rate Scenario

® Currency Rate Scenario

® Economic Indicator Scenario

® Maturity Mix Scenario
Interest rate, currency rate and economic indicator scenarios are created in Master Maintenance. Metadata Synchroniza-
tion for Flat - Custom dimensions creates corresponding dimension members in Hyperion Planning.

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

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

Dimension: Attribute Value

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

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

Additional Notes: The following dimension member folders are predefined:
® Scenario Attributes
® \Version Attributes

® Chart of Account Attributes
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Dimension: Mix Breakout

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

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

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

Dimension: Rate Element

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

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

Additional Notes: Predefined node level dimension members' group assumptions by type:
® Mix Elements
® Interest Rate Codes
® Economic Indicators
® To Currency

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

Dimension: Term Points

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

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

Additional Notes: Interest rate codes and their associated term points are defined at implementation in Master
Maintenance. Metadata Synchronization for Flat - Custom dimensions creates the corresponding Term Point dimension
members in Hyperion Planning.
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Dimension: Custom 1 and Custom 2

Hyperion Standard/Custom Dimension: Custom

Plan Type Usage: BSP, Rates and Core

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

This chapter discusses the Master Maintenance functions, its pre-requisites and Form details.
This chapter focuses on the following topics:

® Overview

® Prerequisites

® Logging Into Balance Sheet Planning

® Accessing the Master Maintenance Form and Menu Items

® Master Maintenance Form Details

Overview

Performing Master Maintenance functions is the starting point for using the Balance Sheet Planning module. The Master
Maintenance Data Form is used by the Budget Administrator to access Custom User Interfaces that are used to define

parameters and rules utilized by the Balance Sheet Planning cash flow engine, and to synchronize certain data and
metadata between cash flow engine tables and Hyperion Planning.

This chapter will review the following application components:
® Logging into the application.
® Accessing the Master Maintenance data form and the following menu items:
[ ] Assumption Forms
[ Metadata Synchronization
&  Smart List
&  Hierarchical Dimensions
&  Flat-Standard Dimensions
¢  Flat-Custom Dimensions

[ Populate Product-Instrument Table Mapping
Prerequisites

Chart of Account, Entity, Custom 1, and Custom 2 Dimension Members are created and synchronization between Hyperion
Planning and the Balance Sheet Planning Financial Services Data Model has been performed. For information on
dimension member synchronization, see Metadata Synchronization, page 17-1.
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Logging Into Balance Sheet Planning

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

Log On

User Name:

admin

Pazsword:

Log On

ORACLE

ENTERPRISE PERFORMANCE
MANAGEMENT SYSTEM

Copyright © 2005, 2014, Oracle and  or its affiliates. All rights reserved.

2. Enter the Balance Sheet Planning Administrator's User Name and Password for the Application and click Log On
button.

Accessing the Master Maintenance Form and Menu Items

1. Under BSP folder, the Administrative and Analyst Activities folders will appear. On clicking Administrator activities,
one set of forms to be displayed, then select Master Maintenance.
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Accessing the Master Maintenance Form and Menu Items
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[ spare - Formand d Hoc arid Hanagement R —

Forms
Form Folder S 3¢ = 2T &
Forms
BSP
Administrator Activities
Analyst Activities

-

Form and Ad Hoc Grid Management

adions» View~ B B 2 R 9 4 = 5 seach %‘ﬂ'h i

Form
E= Balance Function Default
] Chart of Account Characteristics

[E= Chart of Account Characteristics - Single COA

[ Counterparty Entity Mapping
= Financial Plan Default

=] Intercompany Accounts and Eliminations

=] Master Maintenance

= Maturity Mix Default

=] Maturity Mix Default - Read Only
[ Maturity Mix Default - Single Mix
EH Modeling Delinquencies

=] Mon-Interest Income COA Mapping
E Offset COA Mapping

5] Pricing Margin

[HProcess Attributes

Description Last Modified Access
Administrator Use - Calculat... 09/09/2016 5:52... Write
Administrator Use - Define b... 09/05/2016 5:52... Write
Administrator Use - Define b... 09/09/2016 5:52... Write
Map Entity Dimension mem... 09/03/2016 5:52... Write
Administrator Use - Enter Ba... 09/09/2016 5:52..  Write
Plan Intercompany Activity a... 09/09/2016 5:52... Write
Administrator Use - Access c... 09/09/2016 5:52..  Write
Administrator Use - Define d... 09/09/2016 5:52... Write
Administrator Use - View de... 09/09/2016 5:52..  Write
Administrator Use - Define d... 09/09/2016 5:52... Write
Define movement of loan ba... 09/09/2016 5:52... Write
Map Chart of Account Dime... 09/09/2016 5:52... Write
Map Chart of Account Dime... 09/09/2016 5:52... Write
Administrator Form for defin__. 09/05/2016 5:52...  Write
Administrator Use - Define t.. 09/09/2016 5:52...  Write

Master Maintenance Data Form

Ertar Dats « Myiter Higstanasc

Faldsrs

o Farree
fese

Kb Right-Click ba foress Rsumgtion Forms

2. Right Click on the data form just preceding the Use "Right-Click to Access Assumptions Forms' message to display
the list of available menu items.

Adrinistrator Activities - Master Maintenance a
Folders
=] i Forms
7 workforce
¥ Capital
= @ EBSP
£ Administrator Activities
£ Analyst Activities
Use Right-Click ko Access Assumption Forms
Assumpkion Forms
Metadata Synchronization 3
Populate Product-Instrument Mapping
Edit 3
Adjust »
Show Change Histary
Forms in Administrator Activities Filker 4
[ Balance Function Default :naly:: .
] Chart of Account Characteristics it el
E f Apply Conkext
] Counterparky Entity Mapping Celack Al
[ Financial Plan Default
=] Intercompany Accounts and Eliminations
=] Master Mainkenance
Business Rules for Master Maintenance
<Calculabe Form - Master Maintenance >
3. To access the list of available custom forms, select the Assumption Forms menu item. The following screen is
displayed.
Oracle Financial Services Balance Sheet Planning User Guide 19



Accessing the Master Maintenance Form and Menu Items
Chapter 2—Master Maintenance Overview

Daka Form Description Inskructions
1. Confiquration Vieww
2. Rate Management
Interesk Rates View
Currencies View
Currency Rates View
Economic Indicators View
3. Cash Flow Engine Preferences Vieww
4, Time Bucket Definition Wiet
5. Cash Flow Edits Vieww
&, Patterns
Pavment Patterns View
Repricing Patterns View
Behavior Patterns Vieww
7. Forecast Rates
Interesk Rate Scenario View
Currency Rate Scenario View
Economic Indicator Scenatio View
&. Prepavment For Current Position View
9, Prepayment Models Vieww
10, Transfer Pricing Fule Wiet
11. Adjustrent Rule Vieww

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

Configuration Ul
Rate Management: Including sections on Interest Rates, Currencies, Currency Rates and Economic Indicators
Defining Cash Flow Engine Preferences
Time Bucket Definitions
Running Cash Flow Edits
Patterns:
&  Defining Custom Payment Patterns
* Defining Custom Repricing Patterns
* Defining Behavior Patterns

Forecast Rates: Including sections on Interest Rate Scenarios, Currency Rate Scenarios and Economic Indicator
Scenarios

Prepayment Scenarios
Prepayment Models
Funds Transfer Pricing

Transfer Pricing Adjustments Overview

Note: From BSP 8.0.0.0.0 release onwards, special characters like comma (,) are not allowed in creating
assumption definitions.

20
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Note: The URL for the Assumption Forms menu item needs to be updated at the time of implementation in
the Properties section of the Edit Menu Items - Assumption Forms interface. If the list of Assumptions
Forms does not appear when the menu item is selected, this implementation task may not have been
completed. For more information, see the Oracle Financial Services Balance Sheet Planning Product
Configuration Guide.

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

Administrator Activities - Master Maintenance
Faolders

+1 i Forms

Use Right-Click bo Acc

SmartList
Hierarchical Dimension
Flat - Standard Dimensions

Adjust ¥ | Flat - Custom Dimensions
Show Changs History
Filker 3

Analyze

Mew Ad Hoc Grid
Apply Context
Select &l

Forms in Forms
| faf
| test

Business Rules for Master Maintenance
<Calculate Form - Master Maintenance >

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

[ ] SmartList: A business rule, BSP_SmartList_Synch, executes a java function that updates SmartList XML files.

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

[ Flat- Dimensions: A business rule, BSP_Flat_StdDim_Sync, executes a java function that populates standard
dimensions into the Financial Services Data Model.

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

For more details on the preceding functions and the metadata synchronization process, see Metadata Synchro-
nization, page 17-1.

6. To access additional Setup Tasks delivered with Balance Sheet Planning, select the Populate Product-Instrument
Mapping menu item.
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Adrministrator Activities - Master Maintenance
Folders

*| & Farms

Forms in Forms
43| Faf
7 kest

Business Rules For Master Mainkenance
<Calculate Form - Master Maintenance =

Use Right-Click to Access dssumnbinn Enrm:

Assumption Forms

Metadata Synchranization

Populate Praduct-Instrument Mapping
Edit k

Adjust
Shaow Change History

Filter

Analyze
New Ad Hoc Grid

Apply Context
Select All

[ ] Populate Product- Instrument Mapping

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

It is recommended that this procedure be executed after every instrument table data load to ensure that map-

pings ate up to date.

Master Maintenance Form Details

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

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

option for the Row Dimension Property.

Seeded Dimension Member Selection on the Data Form.

Table 1.

Dimension View

Dimension Name

Description

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

Point of View Period BegBalance

22
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Table 1.

Dimension View

Dimension Name

Description

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

Point of View Scenario No Scenario

Point of View Version No Version

Point of View Strategy No Strategy

Point of View Year No Year

Point of View Custom 1 No Custom1

Point of View Custom 2 No Custom2

Oracle Financial Services Balance Sheet Planning User Guide
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CHAPTER 3 COI’?ﬁgUI’ ation Ul

This Chapter lists out the Instructions for updating the Configuration parameters.

This chapter focuses on the following topics:

Instructions for Configuration

Configuring Fiscal Year

Instructions for Configuration

The Configuration Ul lists all the seeded configuration parameters.

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

TABLESPACE - Name of database Tablespace, if the schema is created in specific Table.
USERNAME - Value should be the Financial Services Data Model user name.
PASSWORD - Value should be the Financial Services Data Model password.
DSNNAME - Value should be the system DSN name configured for ODBC.

Example: FSDM

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

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

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

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

FirstYr - Value should be the starting year of active time bucket in system.

Oracle Financial Services Balance Sheet Planning User Guide 25



Configuring Fiscal Year
Chapter 3—Configuration Ul

EndYr - Value should be more than 5 years plus year mentioned in FirstYr.
CurrMonth - Value should be the first month of the Active Time Bucket.
StartPeriod - Value should be starting month of the Active Time Bucket.

EndPeriod - Value should be ending month of the Active Time Bucket.

Configuring Fiscal Year

BSP supports fiscal Application from version 8.0.2.0.7 onwards. The following procedure gives you the step-by-step
instructions to initialize an application with Fiscal year starting with month other than January:

1.
2.
3.

Create a fresh BSP Hyperion Planning Application with 'Start Month' as the <Fiscal Start Month> (for e.g. April)
Initialize BSP as per the process.

In 'Configuration' screen, select the Fiscal Start Year and Fiscal End Year against FirstYr and EndYr fields respectively.
Similarly, select Fiscal Start Month and Fiscal End Month against StartPeriod and EndPeriod fields respectively. For
e.g., if Fiscal Year is Apr-Mar, select 'Apr' as StartPeriod and 'Mar' as EndPeriod. Here, the 'Start Month' should
match the 'Start Month' defined at the time of BSP Hyperion Planning Application creation. Select other fields values
in the form as per process and save the form.

In 'CFE Preferences' screen (launched through Assumptions Form), select 'Year Type' as 'Financial Year' and 'Start
Month' as the <Fiscal Start Month>. Here, the 'Start Month' should match the 'Start Month' defined at the time of
BSP Hyperion Planning Application creation. Select other fields values in the form as per process and save the form.
Hyperion Planning Standard forms will depict the years based on this selection.

Ensure that the StartPeriod and EndPeriod Substitution variable values for the BSP Application in Hyperion Planning
are reflecting <Fiscal Start Month> and <Fiscal End Month> (first 3 characters of the month). For example, if Fiscal
Year is Apr-Mar, StartPeriod value should be set to 'Apr' and EndPeriod value should be set to 'Mar'.

Hyperion Standard forms will be reflecting Year as Fiscal Year while the Year in Custom Ul will be mostly reflecting
Calendar Year. In Custom Ul, Year name has been prefixed with CY (for e.g. CY16) where it is used to mean Calendar
Year. Similarly, Year name has been prefixed with FY (for e.g. FY16) where it is used to mean Fiscal Year. Hyperion
Standard Forms will continue to prefix Year name with FY (for e.g FY16) and will always used to mean Fiscal Year.

. Fiscal Year to Calendar Year mapping is illustrated below (Start Month is taken as 'April' and Fiscal Year is taken as

FY16 in the illustration below):

Fiscal Year Apr May Jun Jul Aug Sep Oct Nov Dec Jan Feb Mar

FY16 FY16 FY16 FY16 FY16 FY16 FY16 FY16 FY16 FY16 FY16 FY16

Calendar Apr May Jun Jul Aug Sep Oct Nov Dec Jan Feb Mar

Year

CY16 CY16 CY16 CY16 CY16 CY16 CY16 CY16 CY16 CY16 CY16 CY16

Important: Start month of a BSP Application cannot be changed after application creation.
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CHAPTER 4 Rate Management

This chapter contains an overview of the Rate Management Ultility and its workings.
This chapter focuses on the following topics:

® Overview

® Working With Interest Rate Codes

® Interest Rate Details Screen

® Working With Currencies

® Currency Rates

® Working With Economic Indicators

® Economic Indicators Detail Screen
Overview

Rate Management is a comprehensive utility enabling you to manage currencies, yield curves, and interest rate & currency
exchange rate data with a high degree of security and control. Rate Management also allows you to maintain economic

forecasts such as GDP growth, inflation rates, or unemployment projections that may provide your users with additional
information behind your projections for interest rates, exchange rates, or new business growth.

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

Rate Management Subject Areas

There are four primary subject areas or modules within Master Maintenance > Rate Management:
® Interest Rates
® Currencies
® Currency Rates

® Economic Indicators

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 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
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your market. The Interest Rates module also supports the entry and maintenance of historical rate data for each yield
curve you define.

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

Currencies

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

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

Currency Rates

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

Economic Indicators

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

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

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

Data Form Desaiption Instructions
L Configuration ey
i Rate Management

Interest Rates ew
;urrgm View
Qurrency Rates Mive
Egongeic Indicators Mgwe
2. Cash Flow Engne Preferences View
4. T i Vhawe
5. Cash Flow Edits Vieve
§. Patternns
BaymentPatterns Moy
Repricing Pattenns View
Behavicr Patterns View
1. Forecast Rated
Interest Rate Scenario Vigwe
urn Rat View
Econcenic Indicator Scenanio. Vieye
8. Prepavment Scenario Vigwe
9. Prepayment Models Vhew
10, Tr; Pri B Aoewe
1. Adiystment Rule View
12. Rolovers View

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

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

Interest Rate Summary =

As Of Date: 00/30/2010

Search " 20
Code Interest Rate Type
Reference Currency -
Interest Rate Codes B/
] Code & Interest Rate Type Reference Currency Created By Creation Date Last Modified By Last Moddication Date
1 Canadian_Prime Canadian Dollar ADMIN 201
T_Bdls_30d Canadian Dollar ADMIN
] T_Bils_s04 Canadian Dollar ADMIN
4 T_Bills_%0d Canadian Dollar ADMIN
CO_30d Canadian Dollar ADMIN
6 CO_60d Canadian Dollar ADMIN
CO_90d Canadian Dollar ADMIN
8 CO_Average_30_60_%0d Canadian Dollar ADMIN
9 BA_304 Canadian Dollar ADMIN ADMIN 05/04/2010
10 BA_604 Canadian Dollar ADMIN
Fage 1jof 7 |Go Next | End =

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

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

Search Container

A Search container is provided in which you may search for interest rate curves by Code, by Interest Rate Type or by
Reference Currency (by I1SO currency code).
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Search Control

Enter your desired search criteria and click the Search control.

Advanced Search Control

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

/= Advanced Search - Windows Internet Explorer
ﬁ http://10. 184. 74.82:8300 HyperionPlanning fAdvanceSearch.jsp? Application =BSP v
Created By _ Creation Date ' | 2]
Last Modified By | Last Modification Date 21_
OK ]  Cancel
Done & Internet H 100% ~

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

To search by Creation Date or Last Modification Date, click the icon next to the field to open up the Select Date form,

highlight the date and click OK.
/= Select Date - Windows |... Q@

£ | http://10. 184.74.82:8300 HyperionPlannin ¥
07f0z/2010

BR w0 DD
Sun Mon Tue Wed Thu Fri Sat
27 @ ’ 1 2 3
4 § 6 7 & 9 10
11 12 13 14 15 16 17
18 19 20 21 22 23 24
25 26 27 28 29 30 31

oK Cancel

€ Internet + 100% ~

After selecting a date and clicking OK, the date is populated in the Advanced Search dialog. Click OK to perform the search
using the date selected.
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Reset Control

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

Instructions Control

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

Page Navigation Controls

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

Interest Rate Codes Container

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

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

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

New

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

View

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

Edit

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

Delete

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

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

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

[

Check Dependency

The Check Dependency control is not functional in this release.

Save As

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

/= Save Interest Rate Code As - Windows Internet Explorer

& http://fa8201.oradeads.com:8300/HyperionPlanning/BSP_SaveAsPopUp.jsp?Application=BSPatitle=BSP_ v

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

Description

. oK | |cancel]

Done & Internet # 100% -~

Interest Rate Codes Summary Grid

The following columns categorize each interest rate curve in the summary grid:
® Code
® |Interest Rate Type
® Reference Currency
® Creation Date
® Created By
® Last Modification Date

® Last Modified By
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Code

Displays the code value defined for an interest rate curve.

Interest Rate Type

Displays the interest rate curve's short name.

Reference Currency

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

Creation Date

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

Created By

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

Last Modification Date

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

Last Modified By

Displays the name of the user who last modified an interest rate curve.
Interest Rate Details Screen

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

Interest Rate Details Container

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

Code

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

»

o Orade Hyparion Planning, Fusion Edition ar Y @b v Page - Safety - Tooks - -

Enter Dista - Interest Rate Detsls a
Code Deseription
(Hink: Numbar between | and 99999)
Inkersst Riate Type volatde [] Stuchws Typs | Standard v
Reference Currency U5 Dollar ~ Display For Al Currencies [] Term Points M | e
Bk ko Suminary:
[Ny
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Interest Rate Type & Reference Currency

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

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

Description

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

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

Volatile Flag

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

Display for all Currencies

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

Term Points

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

Adding New Term Points

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

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

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

Rate Format

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

Compound Basis

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

® Semiannual - this is the default selection
® Annual

® Simple

If the Rate Format selected is Yield to Maturity, the available options include:
® Monthly - this is the default selection
® Semiannual
® Annual
® Simple

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

Accrual Basis

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

® Actual/Actual
® 30/365
® Actual/365

If the Compound Basis selected is Simple, the available options include:
e 30/360
® Actual/360
® Actual/Actual
® 30/365
e 30/Actual
® Actual/365
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For details on Accrual Basis and how different accrual bases affect cash flow calculations in OFSAA, the Oracle Financial
Services Cash Flow Engine Reference Guide.

Rate Values Container

Use the Rate Values grid to enter, modify, or view historical interest rate data. Data should be entered as simple
percentages (e.g., 5.125, 4.875, etc).

Fle Edt Yiew Administraton Tooks Help
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Back to Summary

Click the Add Row control to add a row to the Rate Values grid. To delete a row from the Rate Values grid, select the
checkbox next to the row and then click the Delete Row control.

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

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

Rate Lookup Behavior Between Term Points

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

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

Rate Lookup Behavior Between Effective Dates

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

Working With Currencies

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

Data Ferm Description Instructions
L Configuration View
Interest Rates Vigw
Currengies View
Cuvency Rates View
Esunomic Indicators View
Yew
4, Time: Guckat Definition. iew
. Cash Flow Edits. Wiew
, Patterns
! PaymentPatterns i
Repricing Patterns View
Patterns View
7.F Rated
Interest Rabe Scenari View
Currency Rate Scenarig View
View
EuErepavment Scenany Yiew
LuPrepavment Models Miew,
10. Transfar Pricing Rule. Wiew
1. Actus tment Rule: W
12. Rollovers Wiew

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

The following columns categorize each currency shown in the summary grid:
® Currency Code
® Currency Name
® Reference Interest Rate Type
® Reporting Currency

® Status

Currency Code

For seeded currencies, these are ISO Currency Codes. For user-defined currencies (custom 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 Code Names. For user-defined currencies (custom currencies), these may be
any string up to a length of 40 characters.

Reference Interest Rate Type

Reference Interest Rate Type is the interest rate code with which a currency is associated for forecasting purposes. You
may define multiple yield curves each of which has the same Reference Currency. At first this field shows None, but as
interest rate codes are defined in the Enter Data - Interest Rate Details screen, this field is updated.

Reporting Currency

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

The status of any currency may be either Active or Inactive. You must activate a currency before you can:
® Enter exchange rate data for a currency (see the section below entitled Currency Rates, page 4-17).

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

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

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

You may not inactivate any currency that is:
® Defined as the Reference Currency for any yield curve
® Associated with any exchange rate data

® Utilized within any Forecast Rates rule within Balance Sheet Planning

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

Instructions Control

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

The Customer Currencies Container allows you to add new currencies.

Adding Currencies

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

Editing Currencies

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

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

Deleting Currencies

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

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

"
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The Currency Rate window will be displayed. Within this screen, you may manage historical exchange rates between
currencies.

fle  Edit  View Administration T

Enter Data - Currency Rate Detals a
Rate Type Floatang ~ From Currency Austraban Dollar To Currency = Lo

Back

Bere [ — ¥ 100% -

Initially, this screen will only display a Currency Selection container in which the From Currency is defaulted to your first
Active currency. You may select another From Currency, but the From Currency list box displays only currencies that are
Active.

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

Oracle Financial Services Balance Sheet Planning User Guide 41



Currency Rates
Chapter 4—Rate Management

Preparing to Work with Exchange Rate Data

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

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

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

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

Fixed Rate Type

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

Adding Exchange Rate Data

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

If Fixed is selected as the Rate Type, you will need to specify a date range by entering or selecting a From Date and a To
Date, and a value for the Exchange Rate for that date range in the Exchange Rates container. Double click the From Date
and To Date fields to select dates from the calendar. Future dates are not allowed, and the From Date should always be
earlier than the To Date. Exchange rate values should be between 0 and 99999999.999999.

Fde Edt View Administration Toels

Enter Dats - Currency Rate Details - |
Rate Type Fixed L4 From Currency Austrahan Dollar ¥ To Currency US Dollar v Go
Exchange Rates ]
| Fram Date To Date Exchange Rabte
O 0.0
Back
Done & Inerret L 00% -

42 Oracle Financial Services Balance Sheet Planning User Guide



Currency Rates
Chapter 4—Rate Management

If Floating is selected as the Rate Type, you will need to specify an Effective Date and the Exchange Rate for that Effective
Date in the Exchange Rates container. Future dates are not allowed. Exchange rate values should be between 0 and
99999999.999999.
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Both Currency Rates containers initially display a single blank row. When historical exchange rates have been entered into
the system, the historical rates are displayed on the screen.

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

Effective Date

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

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

Table 2.

From Currency To Currency Approximate Rate
USD - US Dollar GPB-British Pounds 1.50

USD - US Dollar EUR - Euro 1.36

USD - US Dollar JPY - Japanese Yen 0.01105

Adding Multiple Exchange Rates

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

Editing Exchange Rate Data

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

Viewing Exchange Rate Data

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

Deleting Exchange Rate Data

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

Working With Economic Indicators

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

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

Search Control

Enter your desired search criteria and click the Search control.

Advanced Search Control

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

Reset Control

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

Instructions Control

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

Page Navigation Controls

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

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

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

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

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

New

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

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.

Check Dependency

The Check Dependency control is not functional in this release.

Save As

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

Economic Indicators Summary Grid

The following columns categorize each Economic Indicator in the summary grid:
® Name
® Country
® Creation Date
® Created By

® Last Modification Date
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® Last Modified By

Name

Displays the Economic Indicator's short name.

Country

Displays the Country to which an Economic Indicator applies.

Creation Date

Displays the date when an Economic Indicator was created.

Created By

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

Last Modification Date

Displays the date when an Economic Indicator was last modified.

Last Modified By

Displays the name of the user who last modified the Economic Indicator.
Economic Indicators Detail Screen

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

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

Economic Indicator Details Container

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

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

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

Description

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

Frequency

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

Value Type

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

Country

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

Economic Indicators - Historical Data Container

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

Start Date & End Date

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

Value

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

Adding Multiple Data Points

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

When you have finished adding data, click the Save control.
Editing Economic Indicators - Historical Data

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

Viewing Economic Indicators - Historical Data
By default, the Historical Data container displays the historical data entered into the system.
Deleting Economic Indicators - Historical Data

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

Once your data is saved, you can click the Back To Summary control to return to the Economic Indicator Summary page.
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CHAPTER 5 Defining Cash Flow Engine
Preferences

This chapter discusses the procedure for defining and maintaining the Cash Flow Engine Preferences.
This chapter focuses on the following topics:
® Overview of Cash Flow Engine Preferences

® Updating BSP Application Preferences

Overview of Cash Flow Engine Preferences

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

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

Updating BSP Application Preferences

Updating Balance Sheet Planning Cash Flow Engine Preferences is a one-step process. Navigate to the Cash Flow Engine
Preferences screen and define the preferences.
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Table 3. Selected Terminology

Term

Description

Year Type

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

® Financial Year - Select this option if your organization
uses a Fiscal Year. When Financial Year is selected,
you must define the Start Month of the Financial Year
using the Start Month Preference below.

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

Start Month

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

As-Of-Date

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

Functional Currency

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

Chart of Account Dimension

The Chart of Account dimension is used to categorize both
current position volumes and new business forecasts, and is
used extensively in defining the cash flow characteristics of your
products. This preference items maps the Hyperion Planning
Chart of Account dimension to the OFSAA product dimension
you select. The Chart of Account dimension in Hyperion
Planning is kept in synch with your selected product dimension
in the OFSAA relational data model via a Metadata
Synchronization process (see Chapter 17: Metadata
Synchronization). When installed on a stand-alone basis,
Balance Sheet Planning allows you to select one of three seeded
product-type dimensions in the OFSAA relational model:
Common Chart of Accounts, General Ledger Account, or
Product.

Note: Stand-alone implementations do not support any
modifications to Balance Sheet Planning's relational data
model.

When installed on an integrated basis, you may select one of the
seeded product-type dimensions or you may use OFSAA
Infrastructure to add additional product modeling dimensions to
your relational data model. Some reasons why you might want
to add additional product-type dimensions would to enable the
usage of independent modeling dimensions for funds transfer
pricing, ALM, budgeting, or profitability. For details, see Adding
Dimension Tables and Key Dimension (Leaf) Registration in the
OFSAA Data Model Utilities Guide.
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Table 3. Selected Terminology

Term

Description

Chart of Account Hierarchy

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

Entity Dimension

This preference items maps the Hyperion Planning Entity
dimension to the OFSAA organizational dimension you select.
The Entity dimension in Hyperion Planning is kept in synch with
your selected

organizational dimension in OFSAA relational data model via a
Metadata Synchronization process (see Chapter 17: Metadata
Synchronization). Only one organizational-type dimension is
provided in the standard OFSAA relational data model:
Organizational Unit. In most OFSAA implementations,

Organizational Unit is designed to replicate the lowest level of
organization found in a customer's General Ledger system, i.e.,
Cost Center, Responsibility Center, Department, Branch, etc.
Most OFSAA implementations use a combination of the GL
Account and Organizational Unit to reconcile OFSAA instrument
level data to balances found in the General Ledger. When
installed on a

stand-alone basis, you may wish to populate your instrument
Organizational Unit with members representing Planning
Centers which may or may not represent a roll up of cost
centers. Some customers may prefer populate their budget
models with Planning Centers because of the impracticality of
budgeting by Cost Center.

Note: Stand-alone implementations do not support any
modifications to Balance Sheet Planning's relational data
model.

When installed on an integrated basis, you may use OFSAA
Infrastructure to add additional organizational dimensions to
your relational data model. Some reasons you might want to
configure an additional organizational dimension in your
relational data model would be to independently capture Cost
center as well as Planning Center, Source Center, or other
organizational-type dimensions. For details, see Adding
Dimension Tables and Key Dimension (Leaf) Registration in the
OFSAA Data Model Utilities Guide.

Entity Hierarchy

The Values field is a drop down list of available hierarchy names.
The hierarchies appearing in the list are dependent upon the
selection of the dimension to be used as the Entity Dimension.
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Table 3. Selected Terminology

Term

Description

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

This is a feature to enable auditability. This parameter allows
administrators to define the maximum number of instrument
records that any user can select within a process for outputting
detailed cash flows for audit purposes. The Values field is a text
box accepting only a positive integer between 0 and 999. The
detailed cash flows are output to the table
FSI_O_PROCESS_CASH_FLOWS. One Instrument record could
have hundreds or thousands of rows of data depending on the
forecast output. Hence, Users are advised to exercise caution
while deciding on the number of instrument records for which
they need to have detailed cash flow output.

Default Total Error Message Limits for BSP Processing

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

Default Error Message Limits Per Item

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

Currency Factor

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

® None
® Hundreds
® Thousands

o Millions

Strategy Dimension

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

Strategy Hierarchy

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

Custom1 Dimension

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

Custom1 Hierarchy

The Values field is a drop down list of available hierarchy names.
The hierarchies appearing in the list are dependent upon the
selection of the dimension to be used as the Custom1
Dimension.
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Table 3. Selected Terminology

Term

Description

Custom2 Dimension

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

Custom?2 Hierarchy

The Values field is a drop down list of available hierarchy names.
The hierarchies appearing in the list are dependent upon the
selection of the dimension to be used as the Custom2
Dimension.

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

erences screen.

Instructions Control

Click the Instructions control to open a window containing instructions for working with cash flow engine preferences.

Cash Flow Engine Preferences

Preferences

g ~

Values

Year Type

Skart Month

As-Of-Date

Functional Curency

Chart of Account Dimension
Chart of Account Herarchy
Entity Dimnension

Entity Hierarchy

Defauk Total Error Message Limits (Hint: 0 to 1000)
Disfsult Ervor Massage Limts Per Ttam (Hink: 0 to 100)
Nutrbser of Therations (Hink: 1 bo 999)

Debugging Outpat Level

Currency Factor

Strategy Dimansion

Strabegy Hierarchy

Custom] Dimension

Custom] Herarchy

Custom Dirnension

Custom2 Hierarchy

Maxcimum Number of Instrument records to indude in detal cash Flow output(Hint: 0 to 999)

Calendar Year

Jarasary

LEEl PR

US Dolar

Common Chart of Accour
BEP_CON
Organizational Unk

BSP_Entities

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

This chapter describes the procedure for creating and working with Time Bucket Definitions.
This chapter covers the following topics:

® Overview of Time Bucket Definitions

® Working With Time Bucket Definitions

® Time Bucket Definition Summary

® Creating Time Bucket Definition

Overview of Time Bucket Definitions

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

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

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

Note: To vary Time Bucket Definitions in Balance Sheet Planning, it is necessary to define the future time
bucket structures for the cash flow engine processing using this Time Bucket Definitions functionality. In
addition, maintenance of standard Hyperion Data Form Year and Period dimension member selections is
also required to structure the data forms in the same way the future cash flow engine output is structured.
This chapter covers the usage of Time Bucket Definitions for detailing cash flow engine output.
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If you have created a time bucket definition for more than 2 years (for example 3 years) and the Forms (for
example: Financial Plan Default, Maturity Mix Default, Pricing margin) only display the first two years, then
you will have to modify the Forms manually to add additional years.

Working With Time Bucket Definitions

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

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

Data Form Desaiplon Instrucions
L. Configuration Ve
L. Rate Mansgement
Interest Rates View
Qurrendies b8
Currency Rates Mew
Eeonomic [ndeators [
3. Cach Flow Engine Praferences Mew
4, Tina Buciet Defriton Yew
5 Cash Flow Edits Miew
§. Patterrs
Y EaymentPotterns Yewe
! Patherrss Vi
lehanior Patterns Yiew
7. Forecast Rated
Interest Raie Scenario. Mew
Currency Fate Scernrio Ve
Exonomic Indeator Scenrio. Vi
4. Prepayment Soenaris Ve
2, Prepayvment Models My
10 Trpngfer Pricng Rule Ve
1l Adistmens Ryle Ve
12 Bolovers Mew

When you first navigate to the Time Bucket Definition form, an empty screen will be displayed. After you have constructed
one or more Time Bucket Definitions, navigation to the form will display a summary screen showing each of the Time
Bucket Definitions that you have previously built.

fle Edt Yiew Administration Tools el
Time Bucket Defribon Summary a
As Of Date: 0L/3L/2010
Search a0
Name As OF Data 2
Status ~
Tarrets Buckets & )
Mame & A5 Of Date Statgs Created By Creaton Date Last Moddwed By Last Modfaabcn Date
BNS_MONTHLY 01/31/2010 Ative ADMIN 05/11/2010
Tast 04/14/2010 Iractve ADMIN 04/14/2010
P Back
Dore & rterrat # 100% -

The Time Bucket Definition Summary page lists all the existing time bucket definitions created within Balance Sheet
Planning.
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Search Container

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

Search Control

Enter your desired search criteria and click the Search control.

Advanced Search Control

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

Reset Control

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

Instructions Control

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

Page Navigation Controls

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

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

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

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

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

New

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

View

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

Edit

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

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

Check Dependency

The Check Dependency control is not functional in this release.

Save As

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

Time Bucket Definition Summary Grid

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

® Name
® As Of Date
® Status

® Creation Date
® Created By
® Last Modification Date

® Last Modified By

Name

Displays the Time Bucket Definition's short name.

As Of Date

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

Status

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

Creation Date

Displays the date when a Time Bucket Definition was created.

Created By

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

Last Modification Date

Displays the date when a Time Bucket Definition was last modified.
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Last Modified By

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

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

Marre: PlanTimeBuckst Description Tine Bucket: For Flan A OF Date 05212013 P aave (1| Go

Back to Summary

Name

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

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

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

As Of Date

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

Status

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

Once you have made your selections in the Enter Data - Time Bucket Details container, click the Go control to display the
Income Simulation Buckets container on the form.

N PlanTirmneBuckst Dieseription Time Bucket for Plan As OF Dste 0s5/21/2013 . active [ G0

Back to Summany

Click the look up control at the top right of the Income Simulation Details container to define the time buckets.
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/- Define Time Buckets - Windows Internet Explorer

Dimension Members

Year FY13 | 8

Period May, Jun, Jul, Aiug, Sep, Oct, Nov, Dec | 2
Add Column

| Ok | | Cancel

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

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

The Periods selected should also be in sequence with the As-of-date. For Example if the As-of-date is 31st Dec 2009. The

Periods to be selected will start from January. If As-of-date is 30th Nov 2009, the Period to be selected is December as one
month remains in 2009. There should be no gaps between the first period selected and the next period. For example, do

not select January and then March, as the Periods must be in sequence.

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

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

Repeat this process until you have defined Income Simulation Buckets for the entire forecast or plan time horizon.
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/- Additional Column Definition - Windows Internet Explorer

Dimension Members
Year FY14
Period :Jan,Feb, Mar, Apr,May, Jun, Jul,Aug, Sep, Oct,MNov, Dec

N,
[

]
L

-

Cancel

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

year if desired.

/> Edit Column Definition - Windows Internet Explorer

Dimension Members

Year: FY13

Action

Edit

Period : May, Jun, Jul, Aug, Sep, Oct,Nov,Dec

Year: FY14

Edit Delete

Period : Jan,Feb,Mar,apr,May, Jun,Jul,Aug, E&p,Oct, Mov,Dec

Ok

HE®

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

displayed in the Income Simulation Buckets container.
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Marme PlanTimeBuckst Description T Buckst For Plan Az OF Dake 05[21/201% active [¥] Go
Income Simulation Buckets 8

Year FY13 | FY13 | FY13 | FY13 | FY13 | FY13 | FY13 | FY13 | FY14 | FY14 (FYL14 | FY14 | FYl4 | FY14 | FY14 | FY14 | FY14 | FY14 | FY14 | FYl4
Perind May | Jun | Jul |Aug | Sep | Oct |Nov | Dec | Jan | Feb | Mar | Apr | May | Jun | Jul | Aug | Sep | Oct | Nov | Dec

Back to Sumemary

Ensure that you click the Save control when finished with the Time Bucket Definition in order to save your work.

Once the definition is saved, click Back to Summary to go back to the Time Bucket Definition Summary page.

Important: Important: Only one Time Bucket Definition can be Active at a time. If you want to
activate another time bucket definition, the currently active Time Bucket Definition must have the
Status set to Inactive.
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CHAPTER 7 Running Cash Flow Edlts

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

This chapter covers the following topics:
® Overview of Cash Flow Edits
® Working with Cash Flow Edits Processes
® Creating Cash Flow Edit Processes

® Executing Cash Flow Edit Processes

Overview of Cash Flow Edits

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

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

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

Dt Form Desarpbon Instruchons
L Configuration Maw
2. Bate Management
Interest Rates Mew
Currendies Ny
Curency Rates View
Eonomic [ndicators M
By Mew,
4, Tve Bupciont Defiriton W
&, Cash Flow Edits Miew
. Patterrs
Y PaymentPotterns Yeur
& P i1:3 Neew
Hshanior Patterns. Yew,
7. Forecast Rated
Interest Raje Scenario. Yew
Currency Rate Scenario Ve
Esonpmic [rcator Scenario. i
£, Prepavment Soenaris. Vi
2, Prepayvment Models My
, Ty Fr Ve
L Adthstment Rule Vi
12. Rollovers View

When you first navigate to the Cash Flow Edits form, an empty screen will be displayed. After you have constructed one or
more Cash Flow Edits definitions, navigation to the form will display a summary screen showing each of the Cash Flow
Edits definitions you have previously built.

File [Edt \iew  Admanistratson

Cash Flow Edits Summary a
As Of Date : OL/31/2010
Search “ oo
Mama
Cash Fiow Edes Ea ra
0 Name 4 Created By Crastion Date Last Modéfied By Last Modeheatson Date
] CF_EDITS 1 ADMIN 0513010
4 1 Back:
Sere & trteret % 100%

The Cash Flow Edits Summary page lists all existing cash flow edit definitions created within Balance Sheet Planning.

Search Container

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

Enter your desired search criteria and click the Search control.

Advanced Search Control

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

Reset Control

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

Instructions Control

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

Page Navigation Controls

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

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

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

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

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

New

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

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 Cash Flow Edits definition on a read-only basis. The View control is only enabled when a row has been
selected.

Edit

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

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

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

Save As

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

Cash Flow Edits Summary Grid

The following columns categorize each Cash Flow Edits definition in the summary grid:
® Name
® Creation Date
® Created By
® Last Modification Date

® Last Modified By

Name

Displays the Cash Flow Edits definition's short name.

Creation Date

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

Created By

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

Last Modification Date

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

Last Modified By

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

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

This table describes key terms used for this procedure.

Table 4. Selected Terminology

Term Description
Name Enter the name of Cash Flow Edit process.
Description Enter the description of Cash Flow Edit process.

Chart of Account

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

Preview Mode

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

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

1. Navigate to the Cash Flow Edits summary page.

2. Click Add.

The Create Cash Flow Edits Process page is displayed.

N Sample Cash Flow Desaription Samphe cash flow

Chart OF Account: US Treasuries v | i Preview Mode =] GO

EBiasck: by Susieinany

3. Enter the name and description of the Cash Flow Edit process.

4. Select the COA.
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Show Heerarchy Selected Members

=+-Total Rollup 1 Income Tax Expenses

= Total lncome and Expense 1

=} Total Non Interest Expense ' i
loan loss provisions i
taxes 1
squipment and property leasas i
Salary 1
Employee Benefis 1
+ - Total Hon-Interest income 1

+ - Total Liabilties & Capital i

+ Total Assets ' i

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

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

6. Click Save.

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

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

Overview of Cash Flow Edits Rules,
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Executing Cash Flow Edit Processes

You execute a Cash Flow Edit process to check the accuracy and the completeness of your Instrument table data. When
you run in Preview mode, you can view the results of running a Cash Flow Edits process by querying the

FSI_PROCESS_ERRORS table for generated errors before the system updates the underlying records in the Instrument
tables.

Prerequisites

® Predefined Rules

Cash Flow Edits o
ive Time Bucket: Time_in mulation
# Search &
Mzt Folder ALMHMSEG -
Dimension Common Chart of Accounts
% Cash Flow Edits | Bl = 1-5i5 Jump to page
[]| Name & Creation Date Created By Last Run Date Last Run By Status
| Cash Flowe 825204103211 JILMA, M 072014 071554 CHANMNAMMA, Wieww Log
hm_ct3_Heirfiter S220/2014 09:02:34 ALMHMS0USER of2er20M4 07.54.22 JILMA, “iewr Log
| him_grpfiter 8/20/2014 090513 ALMHMEOUSER M 0/2014 071559 CHANMNAMMA, “iew Log
souce 8252014 10:51:30 CHAMNNAKMBA,
] test 872172014 09:3214 Al MHMEOUSER 937201 4 09:37:07 ALMHME0USER “iew Log
Procedure:

1. Navigate to the Cash Flow Edits summary page.

2. Search for arule,

3. Select a rule and Click the Run icon to execute the selected process. The Cash Flow Edits run confirmation page is
displayed.

Note: You can view the results of running a Cash Flow Edits rule before the system updates the underlying
records in the Instrument tables, provided you selected Preview Mode while defining it. If run in Preview
Mode, query the FSI_PROCESS_ERRORS table for any generated errors.
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Cash Flow Edits L=
% Active Time Bucket: Time_incomesimulatior
% Search [E=}
Mame Folder ALMHMSEG -
Dimension Common Chart of Accounts «
%« Cash Flow Edits | B A @BE WE |+ 1-5/5 Jump to page
[ Creation Date Created By Last Run Date Last Run By Status
81252014 10:32:11 JILNA, 9H 0/2014 O7T:15:54 CHANNAMMA, View Log
| hm_cf3_Heirfiter 8/20/2014 09:02:34 ALMHMBOUSER 828/2014 07:54:22 JILNA, View Log
| hm_grpfiter 812042014 09:05:13 ALMHMB0USER M 072014 07:15:59 CHANN AMA, View Log
[[] souce 82572014 10:51:30 CHAMNLA Wb A
| test 812172014 09:32:14 ALMHMS0USER 9f37201 4 09:37.07 ALMHMB0USER View Log
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CHAPTER 8 Defining Custom Payment Patterns

This chapter describes the procedure for creating and working with Custom Payment patterns.

This chapter covers the following topics:
® Overview of Payment Patterns
® Working with Payment Patterns

® Creating a New Payment Pattern

Overview of Payment Patterns

Payment Patterns provide a method to customize amortization of specific accounts and instruments. In a payment
pattern, you can assign a unique amortization code to a set of payment phases, which may include some of the following

customized features like changes in payment frequency, seasonal payment dates, and non-standard or variable payment
amounts. You create payment patterns to capture the repayment behavior of instruments that are too complex to be
accommodated through use of the standard account table fields.
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Working with Payment Patterns

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

Navigate to the BSP-> Administrator Activities-> Master Maintenance > Assumption Forms and select Payment Patterns

from the list of forms displayed.

Diavta Fem Description

FEFEFEEE FFE EEEEEEE B}

When you first navigate to the Payment Patterns Summary screen, an empty screen will be displayed. After you have
constructed one or more Payment Pattern definitions, navigation to the form will display a summary screen showing each

of the Payment Patterns that you have previously built.

Fila Edt iew Admemistraton Tools |Help

Paymant Paltern Summmary

As Of Date: OL/IL/2010

Search
Code Name
Payment Pattern -

Payment Pattern

Code & MName Payment Pattanm Crested By
Mo Dats Found

Creation Date

Last Modifhed By

LR i )

B '

Last Moddicatron Date

Back

& 1rtemet *100% -

Search Container

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

Pattern Type.
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Search Control

Enter your desired search criteria and click the Search control.

Advanced Search Control

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

Reset Control

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

Instructions Control

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

Page Navigation Controls

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

Payment Pattern Container

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

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

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

New

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

View

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

Edit

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

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

The Check Dependency control is not functional in this release.

Save As

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

Payment Pattern Summary Grid

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

® Payment Pattern

® Created By

® Creation Date

® Last Modification Date

® Last Modified By
Code

Displays the code value defined for a payment pattern.

Name

Displays the name of the payment pattern.

Payment Pattern

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

Created By

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

Creation Date

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

Last Modification Date

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

Last Modified By

Displays the name of the user who last modified the payment pattern.
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Creating a New Payment Pattern

1. Click the New icon to create a new payment pattern. The Payment Pattern Details page captures all the information
required for a payment pattern definition.

fle Edt Yew Admenistration Tools Help

Enter Data - Fayment Pattern Details 4
Code 6001 Name SarmgpleRatern

(Hirt: Number bateean S000 snd 69999)

Pattern Type Absohte w Payment Type Conventonal ¥ | Go

Bacic B0 Summarny Absohute

Ralstive
Spit

& Interret * 100%

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

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

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

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

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

When working with absolute payment patterns, it is sufficient to define payments for one calendar year. Once
the term exceeds a year, the payment schedule will loop until the instrument matures.

[ | Relative payment patterns are commonly used for modeling instruments that have irregular scheduled
payments or for instruments where the payment type changes over time.
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For example, a four year loan may require interest only payments for the first 12 months. The next 35
payments are scheduled for 50% of the currently scheduled payment, and the last payment is a balloon
payment for the balance of the loan.

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

5. Select the Payment Type. The Payment Type determines the available characteristics for defining the payment

amount. The payment types are:
[ | Conventional
[ ] Level Principal

[ | Non-Amortizing

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

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

[ | When the Pattern Type is Absolute, you must specify the Month, Day, Cash Flow Type, Payment Method and
Value. Month is a drop down listing all months from Jan to Dec. Day is a text box accepting numeric inputs
between 1 and 31. The value accepted depends on the month selected.

Code 60001 Name NewPattern

(Hankz: Mumber betveesn 1000 and 69999)

Pattern Type [absokste K3 Paymmenk Type Convertionl v | Go

Absolute Pattern Definftion B

Term Specific sticn

O Morith Dary Cash Flow Type Paymerit Meathod Wahe

O January 15 Frincipal and Interest Y of original payment 50,00

H| February 15 Principal and Interest % of criginal payment: 75.00

O March 15 Frircipal and Interect | sheolute value w 100,00

o
Back bo Summary £ >

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

Code Name
{Hink: Number between 1000 and 63333)
Paktern Type Payment Type
Relative Pattern Definition T
O Fraquendy Mikiphar Réspeat C ez Flows Typss Payinart Methad Wik l\“a
O 1 Manths w99 Interest Only
Back to Summary
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Frequency and Repeat are text boxes accepting numeric input between 1 and 9999. Multiplier is a drop down
with options Days, Months and Years.

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

Code Name
(Hirit: Mumber betvessn 1000 and S999%)
Pattern Type Payment Type
Split Pattern Definition B2
Percent
Payreent Pattern Payment Type (100)
=) Relative Canvventional 40,0
F1 Feelabive Level principal 100
J Relstive Nor-amortizing 50,0
Relative Pattern Definition B
O Fresquency Multiphier Repast Cazh Flow Type Paymment Mathad Value
O 1 Moniths ¥ Frincipal and Inkerest o of CurTent payment 0.0
Apply
Back bo Sunmmnany

Cash Flow Type is a drop down with options Principal and Interest, Interest Only. When Interest only is
selected, Payment Method and Value fields get disabled.

The Payment Method determines the behavior of the value (or payment amount) of the payment phase. The
values appear depending on the Payment Type selected in Block 1. The following table describes the different
Payment Methods.

Payment Methods

Methods

Description

% of Original Balance This method calculates the payment as the original balance

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

% of Current Balance This method calculates the payment as the current balance prior

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

% of Original Payment This method calculates the payment as the original payment

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

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

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

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

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

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

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

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

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

82 Oracle Financial Services Balance Sheet Planning User Guide
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This chapter describes the procedure for creating and working with Custom Repricing patterns.
This chapter covers the following topics:

® Overview of Repricing Patterns

® Repricing Pattern Definition

® Working with Repricing Patterns

® Creating a New Repricing Pattern

Overview of Repricing Patterns

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

® Rates
® Margins
® Repricing Frequency

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

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

There are two types of repricing patterns that you can define:

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

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

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

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

Repricing Event Definition

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

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

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

Flat Rate

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

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

Event Detail Characteristics: Flat Rate

Chacteristic Description

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

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

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

indexed rate repricing type is selected:

Characteristic

Description

Interest Rate Code

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

Transfer Interest Rate Code

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

Net Margin

Added to index rate to get net rate.

Gross Margin

Added to index rate to get gross rate.

Transfer Margin

Added to index rate to get transfer rate.

Rate Cap Life

The upper limit for gross rate set by a particular event.

Rate Floor Life

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

Rate Set Lag

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

Yield Curve Term

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

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

Data Farm Description Instructions
1. Configuration View
. Rate Manogement

Interest Rates Vigw
Currencies View
Currency Rates Vigws
Exgngemic [ndcators View
2.Cash Fow Engine Preferences. Vieve,
4, Time Bucknt Dafintion Vi,
. Cach Flow Edite. Yiew,
&, Patterns

Y PaymentPatterns View
Repricing Patterns Viewr
Py View

L.F [
Interest Rate Soenaric View
Cusrency Rate Scenaria. View
Eongemic [ndcator Soenan) Wiew
2. Prepavment Mogels Yiew
10. Transfer Pricing Aade. View
11 Adpstment Rule View
12. Rolgvers View,

When you first navigate to the Repricing Patterns Summary screen, an empty screen will be displayed. After you have
constructed one or more Repricing Pattern definitions, navigation to the form will display a summary screen showing each
of the Repricing Patterns that you have previously built.

-
-

file Edt  Yiew Administraton Jools Help .

Repnicing Pattern Surnmsry a
As Of Date: 0L/30/2000
Search 30
Code Name
Pattern Type -
Repncng Patterns & raa’
Code 4 Name Pattern Type Created By Creation Date Last Modified By Last Modification Date
00 Reprice _pattern Absolute ADMIN 08/04/2010 ADMIN /20,2010
age Back
Sere & et # 100% -

Search Container

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

Search Control

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

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

Reset Control

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

Instructions Control

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

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

Repricing Pattern Container

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

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

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

New

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

View

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

Edit

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

Delete

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

Check Dependency

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

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

Repricing Pattern Summary Grid

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

® Code

® Name

® Pattern Type
® Created By

® Creation Date

Last Modification Date

® Last Modified By

Code

Displays the code value defined for a repricing pattern.

Name

Displays the name of the repricing pattern.

Pattern Type

Indicates whether the Pattern Type is Absolute or Relative.

Created By

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

Creation Date

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

Last Modification Date

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

Last Modified By

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

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

Enter Data - Repricing Pattern Detads 4

Code 515 Name NewRepricnghatterm
(Hirt: Number betwean 500 and 4999)

Pattern Type Absolute ¥ | Go

Back ta Summary

Done & Irternet 100% -
B —N————————,m—————————————————s —

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

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

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

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

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

6. Defining Absolute Repricing Patterns

If Absolute is selected as the Pattern Type, you must specify the Month, Day and Repricing Type for each repricing
event.
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Enter Dats - Repricing Patbern Detads - |
Code 525 Hame FiemBepracngPattern A
{Hirk: Nurmber between S00 and 4599)

Pattern Type Absolute ¥ Go
Repricing Events-Absalute (7
Mesth | Day | Repricing Type
Iniial | | tndexed

[ j]ser..u---ou 15| Flat
[ October 15 | Indexed
[ f.n-:-w-h-r [ 15| indexed

Barck £o Summany
Done & Intermet # 100% -

Descriptions for each of these terms are described in the table below:
Term Description
Month In conjunction with the Day field, this drop-down menu, allows

to you to specify a unique month-day combination for a
repricing event.

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

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

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

If Flat is selected as the Repricing Type, select the checkbox next to the first repricing event to open the Flat
Repricing Event Detail container.
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File Edt  Yiew Administration Took  Help

Enter Data - Repnaing Pattern Detads

=

Code 525 Hama HewReprongp sttern |
(Hint: Number between 500 and 4998}
Pattern Type Absolute ¥ | Go

Repricing Events-Absolute -] W
Ol meath | ooy Repricing Trpe
[#]| September 15 | Flat
| Oeteber 15 | Indaxed
[ pecember 15| Indexed

Flat Repricing Event Detail = J

Balance Typs Mone v

Net Rate | Gross Rate | Transfer Rate
00 0.0 00

Apply | | Cancel

Back to Summary

[ 0% -

[ Select Balance Type option:

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

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

Click Apply.

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

Repeat the preceding process until all repricing events are defined, remembering to click Apply
for each one before moving to the next event.

& Current Balance - If Current Balance is selected, then you can define balance tiers and associate
different rates with the corresponding balance tier levels.

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

Enter the tier low balances in the 'From' column for each tier. The "To' balances will be automati-
cally calculated and displayed.

Enter the Mix Percent, Net Rate, Gross Rate and Transfer Rate values for each balance tier as
appropriate. You must enter a valid value for at least one of the rate fields.
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Enter Data - Repricing Fattern Details a

Code 525 Haene Newh sprangPatiern
(Hint: Numbser batwean S00 snd 4599)

Patterts Trpe Absolte ¥| [Ga
Repricing Events-Absalute B W
[ Meeth |  Dar | Repricing Troe
Iraial| |1rdesed
:-“ Septemnber 15 | Flat
[] October 1% | Indexed
[ Decomber | 15 Indesed
Flat Repricing Event Detail E W
Balance Trpe Currert Balance ¥
I b | |
Balance Teer i nruﬂl| Nt Rate |C-\=n Rate |r-.~.wnm
From To |
LR SRS o o0 , o0 oo
wooon| 24 %00 | o0] 0.0
9000 .0 And Above w00 1.32%) 00| 0an
| Tatal | 100 o778 o 0
Apply | | Cancel

Back to Summary

Dore & Interet 0% -

User also has to enter the mix percent applicable to each tier.
Repricing Type = Indexed rates

If indexed is selected as the Repricing Type, select the checkbox next to the first repricing event to open the Indexed
Repricing Event Details container.

Enker Data - Reprcng Pattern Details =
-

Code 525 Hame NewRepnangPatiern
(Hint: Number between 00 and 4999)

Fattern Type Absolyte w oo
Repricing Events-Absolute = W

Ol #Menth | Doy | Reprcing Trpe

= 1] | incnxed

]| September 15 Indexed

| Geteber 15| Indexed

[| December 15| Indexed

Indexed Repricing Event Detail = ]

Balance Type Mone -

Intarest Rate Cod | FTP Interast Rata | Yield Curve Tarm | Net Margin |Gross Margi| FTP Margin | Rate Cape Ufe | Rate Floor Uife | Rate Set Lag
Canadian_Prime ]Ca-ud- an_Frme 1|oars ] o.a| o a| o o| 0.u| n| 0| Manths

Apply | | Cancel

Back to Summary

Dore i Internet % -

Select or enter values for the following items:

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

[ FTP Interest Rate Code - Select the interest rate code to be used as the index for setting the transfer rate of the
instrument.
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[ Yield Curve Term - Enter or select the yield curve term point and multiplier to be used for the pricing event.
Multiplier values available are Days, Months or Years.

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

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

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

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

[ Rate Floor Life - Specify the minimum rate value that can be set for the net rate of the instrument. Enter a
value between 0 and 9999.999999.

[ Rate Set Lag - Enter or select any time lag value and multiplier to be used when setting the rate for the
instrument. Multiplier values available are Days, Months or Years.

fde [dt Yiew Admnistration Tools Help
Enter Data - Repnang Pattern Detads -
Code 58 Mame NemBaprangPatiern o
{Hink: Humnber between S80 and 4399)
Pattern Type absciute ¥ [Go
Repricing Events-Absslute = 3
Month Day Repricing Type
Eratil | Tndexed
:lsentembtr I 1s-r|u
@) ocober | 15 | Indexed
[] Cecember | 15| Indexed
Indexed Repricing Event Detail 2
Balance Type | Current Balancs v
Balance Tier T T ' r . -
'loﬁ"|. —r— To 1 Mix Percent | Interest Rate Cod i"’ Inkerest Bate Yheld Curve Tern | Net Margin | Gross Margi| FTP Margn Rate Cape Life | Rate Moor Life Fate Sot Lag
T el 999998]  300|ovemight T'Té;.»:-ni}gi{-.' | 1]oers 1~ oz 00| o1 BT o]  o[Months A&
10000.0 | 299999 50.0| T_alls_30 [rsiss0a | 0[oas 0% 50| 01| o0 ] 0 [ Moriths
25000 0“ 4'9'9'99'.‘9‘9. 10 D-Y_Q|I|!_9ﬂd i‘TP_'_Bnlli_?:\J Ir SD:E-ari ] JAS- 0. 3' 0 :. D'J- 0- C.l-'.t'it'ﬂ
50000.0|  And Above| 10.0| Burede 'ur_'.eOl‘._l|YF_(UIMB<!"_'.B\': 180 Dars | 078 0.0 02 00| o] ofMowtns
I Totall 100 ] I | 07l of o1zl ol 0 ] *
Appdy Cancel
Back to Surmary
v
& Interrat # 00% -

When the event detail for a repricing event is defined, click apply to save the event definition before defining
the details for the next repricing event.

7. Defining Relative Repricing Patterns

If Relative is selected as the Pattern Type, you must specify the Frequency, Multiplier, Repeat and Repricing Type for
each repricing event.
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Fle Edt Yew Jdrenistrabon Yook

Enter Data - Repricing Pattern Detads =

Code 2% Name MewR opmongPattern
(Hint: Number between 500 and 4999)

Pattern Type Relatrve | | Go
Repricing Events-Relative B2
1[ Fraquency | Muliglier | Repest | Repricing Typa
tnitial| | Flat
1 INC{M’H | 6‘“’\‘(](0

1|Tears 4 | Flax

Back to Summary

& Inserret L 100% -
Descriptions for each of these terms are described in the table below:
Term Description
Frequency In conjunction with the Multiplier drop-down menu, this field

allows you to specify how often repricing occurs. Enter a value
between 1 and 9999.

Multiplier The unit of time applied to the frequency. The choices are:
e Days
® Months
® Years

Repeat Allows you to specify the number of times a repricing event

should be repeated. Enter a value between 1 and 9999.

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

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

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

8. Once the Repricing Pattern is completely defined, click the Save icon to save the complete repricing pattern
definition.
Once the definition is saved, click Back to Summary button to go back to the Summary Page.
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This chapter describes the procedure for creating and working with Behavior patterns.
This chapter covers the following topics:

® Overview of User Defined Behavior Patterns

® Working With Behavior Patterns

Overview of User Defined Behavior Patterns

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

New Behavior Pattern, page 10-5.
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Working With Behavior Patterns

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

Data Form Destription Instructions
L Configuration View
£ Rate Manogement

Interest Rates Vigws
Currencies Vigws
Curency Rates Vigw
Exonomic [ndbcators Ve,
2.Cash Flow Engéne Prafarances. Yiew,
4, Tiees Bucket Dafiniten i
£, Cach Flow Edits Views
6. Pattems

| PaymentPatterns View
Repricing Pattemns View
P View

2.F i
Interest Rate Sconario View
Cusrency Rate Scenariy. View
Bxunomic [ndeator Scanarip. Vigw
£, Brepavment Scenari. Yiew
f.Erepayment Models Yiew,
10, Transfier Pricng ude. Vi,
11 Adnstment Rule Yiew
12. Rollovers View,

When you first navigate to the Behavior Patterns Summary screen, an empty screen will be displayed. After you have
constructed one or more Behavior Pattern definitions, navigation to the form will display a summary screen showing each
of the Behavior Patterns that you have previously built.

Eile Edt  View Admanistration Tools Help

Behawvior Patterns Summary -

As Of Date : 01/31/2010
Search %O
Code BT
Type i
Behavior Patterns & -

] code ' Mame Typs Created By Creation Dats Last Madified By Last Modification Date
O meoo1 SamplePattern Non Matunty DEMOADMIN 07/20/2010

Page: of 1 Back

Jare i & [erret *wo% -

Search Container

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

Search Control

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

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

Reset Control

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

Instructions Control

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

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

Behavior Pattern Container

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

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

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

New

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

View

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

Edit

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

Delete

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

Check Dependency

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

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

Behavior Pattern Summary Grid

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

® Code

® Name

® Type

® Created By

® Creation Date

Last Modified By

® Last Modification Date

Code

Displays the code value defined for a behavior pattern.

Name

Displays the name of the behavior pattern.

Type

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

Created By

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

Creation Date

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

Last Modified By

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

Last Modification Date

Displays the date and time at which the behavior pattern was last modified.
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Creating a New Behavior Pattern

Following steps will help you to create a new behavior pattern:
1. Click on the New icon to create a new Behavior Pattern.
2. The Enter Data - Behavior Pattern Details page is displayed.

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

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

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

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

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

Fle Edat  Yiew Administration Tools Help =

Enter Data - Behavior Pattern Details a
Code 70005 Drescrption Sample Behavior Pattern
(Hirt: Number between 70000 and 99999)
Hame SamplePatiern Type Non Maturity - Go
pho
Devolvement and Recovery =1
Hon Maturity Hon Performing ke
a Tenor Multiplier | Fercentage ' Balance Type

0 Manths | | core

T'rotal Percantage |

Back to Summany

Done @ Intemnet £ 100% *

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

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

See:
[ Defining Non Maturity Behavior Patterns, page 10-6
[ Defining Non Performing Behavior Patterns, page 10-8

[ Defining Devolvement and Recovery Behavior Patterns, page 10-10
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Note: The Behavior Pattern details page above, displays the specifications associated with the Non Maturity
Pattern Type. Should you change this value for one of the other two alternatives, Non Performing or
Devolvement and Recovery, the system will refresh the payment specifications section corresponding to the
new Pattern Type. Although you can change your selection of the Pattern Type at any point in this
procedure, sometimes this might result in loss of data related to any prior selection.

Defining Non Maturity Behavior Patterns

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

When working with non maturity behavior patterns, your percentage weights assigned to maturity terms must add up to
100%.

Procedure

This table describes key terms used for this procedure.

Term Description

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

Tenor should be a value between 1 and 999.

Multiplier The unit of time applied to the Tenor. The choices are:
e Days
® Months
® Years
Percentage The relative amount of the principal balance that will mature on

the date specified by the Tenor + Multiplier.

Enter values between 0 and 100. The percentage amounts must

add to 100.
Balance Type Allows you to classify the runoff based on the appropriate type.
Add Row Use to add one or more rows.
Delete Row Use to delete one or more rows.

1. Define the maturity tenor and multiplier for the first maturity strip. The first strip can be any of the four categories
including Sight Devolvement, Usance Devolvement, Usance Recovery and Sight Recovery.

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

3. Select the Balance Type as Core or Volatile

Note: There is no difference in behavior from a cash flow perspective, but the runoff amount will be written
to a principal runoff financial element corresponding to the selected Balance Type.
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4. Click the Add Row icon to add additional payment strips to the Pattern. After defining the initial strip as Volatile,
subsequent strips are typically classified as Core with varying maturity terms assigned.

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

6. Click on the Save icon to save the pattern definition.

File Edt  Yiew Administration  Jools  Help

Enter Dats - Behavior Pattern Details a

Code 70005
(Hint: Number between 70000 and 99993)

Descnpbon Sample Behavior Pattern

MName SampleBehaviorP stterr Trpe Naon Matunty » Go
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120 | Months
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0.0 Core
f

30.0| Core

i Total Percantage 100|

Back to Sumdmnary
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7. Click on the Back to Summary button to return to the Behavior Pattern summary page.
Defining Non Performing Behavior Patterns

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

Procedure

This table describes key terms used for this procedure.

Term Description

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

Tenor

Tenor should be a value between 1 and 999.

Multiplier The unit of time applied to the Tenor. The choices are:
e Days

® Months

® Years

Oracle Financial Services Balance Sheet Planning User Guide 101




Creating a New Behavior Pattern
Chapter 10—Defining Behavior Patterns

Term

Description

Percentage

The relative amount of the principal balance that will mature on

the date specified by the Tenor + Multiplier.

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

Balance Type

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

Add Row Use to add one or more rows.
Delete Row Use to delete one or more rows.
1. Define the maturity tenor and multiplier for the first maturity strip. The first strip can be any of the four categories

including Sight Devolvement, Usance Devolvement, Usance Recovery and Sight Recovery.

. Select the Percentage to apply to the outstanding balance indicating how much of the outstanding balance will

mature on the specified term.

Select the Balance Type as Substandard, Doubtful or Loss.

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

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

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

Click on the Save icon to save the pattern definition.

Fie [Edt View Administration Tools Help

Enter Data - Behavior Pattern Details
Code 70008
(Hirit: Number between 70000 and 99999)

Deseription Sample Behavior Pattern
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50.0§ Doubetul 4 i

12| Months
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7. Click on Back to Summary to return to the Behavior Pattern summary page.
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Defining Devolvement and Recovery Behavior Patterns

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

types.

Procedure

This table describes key terms used for this procedure.

Term

Description

Tenor Used to specify the maturity term for the particular row. E.g. if

"1 Day" is defined, then the applicable percentage of the
balance will runoff (mature) on the As of Date + 1 Day.

Tenor should be a value between 1 and 999.

Multiplier The unit of time applied to the Tenor. The choices are:

e Days
® Months

® Years

Percentage The relative amount of the principal balance that will mature on

the date specified by the Tenor + Multiplier.

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

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

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

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

Add Row Use to add one or more rows.

Delete Row Use to delete one or more rows.

1.

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

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

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

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

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

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

Click on the Save icon to save the pattern definition.
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Enter Crate - Behavior Pattern Details
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7. Click on Back to Summary to return to the Behavior Pattern summary page.
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CHAPTER 11 Forecast Rates

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

This chapter covers the following topics:
® Overview

® Interest Rate Scenario

® Enter Data - Interest Rate Scenario Details

® Working With Currency Rate Scenarios

® Enter Data - Currency Rate Scenario Details

® Working With Economic Indicator Scenarios

® Enter Data - Economic Indicator Scenario Details

® Loading Forecast Rates Data to Essbase
Overview

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

Interest Rate Scenarios

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

Currency Rate Scenarios

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

An economic indicator scenario is a collection of forecasted values for economic indicators such as GDP growth, inflation
rates, or unemployment projections that may provide your users with additional information behind your projections for
interest rates, exchange rates, or new business growth.

Linkage with Rate Management

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

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

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

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

Forecast Rates Subject Areas

There are three primary subject areas or modules within Master Maintenance > Forecast Rates:
® Interest Rate Scenario
® Currency Rate Scenario

® Economic Indicator Scenario

Data Form Description Instructions
L. Configuration View
Interest Rates View
Cusrengies View
Currency Rates View
Exgnomec Indkcators View
2.Cash Flow Engine Praferences. View
4, Tires Bugksat Dafiniton e
£.Cash Bl Bt Vi
G Pattems
Y PaymentPatterns View
Patterns View
7.F Hates
Interest Rate Scenario View
Cumency Rate Scenario View
Exonom [ndcalor Scenang View
E, Prepawment Scenariy. Vi
2. Prepayment Models i
10. Transfer Pricng ude. View
11 Adwstment Rule View
12. Rollovers View
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Interest Rate Scenario

This section describes the process of creating and working with interest rate scenarios.
Interest Rate Scenario Summary

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

Orascie Hyperion Planring, Fusion Edtion 8] o S = w0 v Page = Safety = Took + i
®

Fle Edt Yiew Admnistrstion Jooks Hep = B @ &

Inberast Riste Scenaria Summary 3
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Search TR0
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Inberest Fsbs Scenarios CoB @ /3. @

= MNome & Croated By 4 Creation Date & Lask Modfied By 4 Last Modfication Date &

= FR_1 ADMINISTRATOR 01/232013 ADMINISTRATOR 01/232013

Page Back

Search Container

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

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

Search Control

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

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

Reset Control

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

Instructions Control

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

Page Navigation Controls

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

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

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

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

Import

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

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

New

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

View

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

Edit

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

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

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

deletion.

Windows Internet Explorer

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

OK Cancel

Check Dependency

The Check Dependency control is not functional in this release.

Save As

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

/2 Save Interest Rate Scenario As - Windows Internet Explorer
& http://fa820 1.oradeads.com:8300 HyperionPlanning/BSP_SaveAsPopUp.jsp?Application =BSP&title =BSP_ v
Name Description
OK | |Cancel]
Done € Internet # 100% ~

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

® Creation Date
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® Created By
® Last Modification Date

® Last Modified By
Interest Rate Scenarios Summary Grid

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

Name

Displays the name for an interest rate scenario.

Creation Date

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

Created By

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

Last Modification Date

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

Last Modified By

Displays the name of the user who last modified an interest rate scenario.
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Enter Data - Interest Rate Scenario Details

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

Name SamplelrterestRate Description Sample Inberest Rate Ferecast Method | Flat “ Interpolation Method | Straight Line s
Inkerest Rabe Type | USOD-Alpha_Test-910 | Mindmum Rate 1.00 50
Back bo Summary

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

Name

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

Description

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

Interest Rate Type

The Interest Rate Type field is a drop list of interest rate codes that have been defined in Rate Management.

Forecast Method

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

The available methods include:
® Flat - Select this method to forecast no change in the interest rate for all dates beginning with the as-of-date.
® Direct Input - Select this method to type interest rates directly, for any modeling period or interest rate term.

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

® Implied Forward - Forecast interest rates based on the yield-curve interest rates in effect at the as-of date and
consistent with the modeling bucket definitions.

® Yield Curve Twist - The user can define the short point, anchor point and long point and related shock amounts for
each tenor.

Flatten or steepen the yield curve around a specific point on the curve.

Interpolation Method

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

Oracle Financial Services Balance Sheet Planning User Guide 1M



Enter Data - Interest Rate Scenario Details
Chapter 11—Forecast Rates

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

Using the Flat Forecast Method

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

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

Naie Ssmplelnterestrate Description Sample Interest Rste | Forecast Method  Flat »  Inkerpolation Method | Straight Line
Irkerest Rate Type |USD-Alpha_Test-910 | Minimmum R.ate 1.00 Go
Interest Rates - Flat
1 Days 1 Months 2 Months 3 Months 6 Months 9 Months 12#%
Apr 3.94 3.72 374 3.96 4.15 4.28
May 3.9 3372 3.74 3.96 4.15 4+.28
Jun 3.94 372 3.74 3.96 4.15 4.28
Jul 3% 3.72 3.74 3.96 4.15 4.28
F'96 Aug .M 3% 3.74 3.96 4.15 4.28
-] 3.9 372 3.74 3.96 4.15 4.28
Oct 3.94 372 3.74 3.9 4.15 4.28
Nov 3.4 372 3.74 3.96 415 4.28
D 3.9 372 3.7 3.96 4.15 4.28
Jan 3. 372 374 3.96 4.15 4.28
Feb 3.94 372 374 3.96 4.15 .28
Mar 3.9 372 3.7 3.96 4.15 4.28
Ape 3.9 372 3.74 3.96 4.15 4.28
May 3.9 372 3.7 396 +.15 4.28
Jun 3.9 3.72 3.74 3.96 4.15 4.28
Yo7’
Jul 3.9 3.72 3.74 3.9 +.15 4.26
Aug 3.M 3.72 3.7 3.96 4.15 4.28
Sep 3.94 372 3.7 3.96 4.15 4.28
Ok 3.M 372 3.74 3.96 4.15 4.28

Using the Direct Input Forecast Method

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

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

Interesk Rate Type | USD-Alpha_Test-910 » | Minimunm Rate 0.00 E

Interest Rates - Direct Input E
1 Danys 1 Manthes 2 Manths 3 Maniths & Manths 9 Menths 12M A

\Apr 0.00 0.00 0.00 0.00 0.00 0.00
My 0.00 0.00 0.00 0.00 0.00 0.0
Jun . 0.00 0.00 0.00 0.00 0.00 0.00
Jul | 0.00 0.00 0.00 0.00 0.00 0.0

FY96, ﬂug 0.00 0.00 0.00 0.00 0.00 0.00
Sep | 0.00 0.00 0.00 0.00 0.00 0.00
Ot . 0.00 0.00 0.00 0.00 0.00 000
Mo 0.00 0.00 0.00 0.00 0.00 0.00
Dec 0.00 0.00 0.00 0.00 0.00 0.00
Jan 0.00 0.00 0.00 0.00 0.00 0.00
Feb 0.00 0.00 0.00 0.00 0.00 o.o0
Mar 0.00 0.00 0.00 0.00 0.00 0.00
Apr . 0.00 0.00 0.00 0.00 0.00 o.o0
May- 0.00 0.00 0.00 0.00 0.00 0.00
Jun | 0.00 0.00 0.00 0.00 0.00 0.0

FY97| T
Jul 0.00 0.00 0.00 0.00 0.00 0,00
ﬂug- 0.00 0.00 0.00 0.00 0.00 000
Sq). 0.00 0.00 0.00 0.00 0.00 000
Ot 0.00 0.00 0.00 0.00 0.00 0.00

Using the Structured Change Forecast Method

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

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

Inkerest Rate Type | LISD-Alphs_Test-910 | Mindmim Rate 0.00 @

Interest Rates - Structured Change E
1 Days 1 Months 2 Manths 3 Manths & Manths 9 Months 1Z2M &

Apr 0.00 0.00 0.00 0.00 0.00 0.00
My 0.00 0.00 0.00 0.00 0.00 0.00
Jun 0.00 0.00 0.00 0.00 0.00 0.00
Jul 0.00 0.00 0.00 0.00 0.00 0.00

F96 Aug 0.00 0.00 0.00 0.00 0.00 0.00
Sep 0.00 0.00 0.00 0.00 0.00 0.00
Ot 0,00 0.00 0.00 0.00 0.00 0.00
Mo 0.00 0.00 0.00 0.00 0.00 0.00
Dec 0.00 0.00 0.00 0.00 0.00 0.00
Jan 0.00 0.00 0.00 0.00 0.00 0.00
Feb 0.00 0.00 0.00 0.00 0.00 0.00
Mar 0.00 0.00 0.00 0.00 0.00 0.00
Apr 0.00 0.00 0.00 0.00 0.00 0.00
May 0.00 0.00 0.00 0.00 0.00 0.00
Jur 0.00 0.00 0.00 0.00 0.00 0.00

Fra7
Jul 0.00 0.00 0.00 0.00 0.00 0.00
Aug 0.00 0.00 0.00 0.00 0.00 0.00
Sep 0.00 0.00 0.00 0.00 0.00 0.00
Oct 0.00 0.00 0.00 0.00 0.00 0.00

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

Using the Implied Forward Forecast Method

The interest rates will be derived from the term structure of the IRC. This method is available only for yield curves, which
are IRCs that consist of multiple terms. If the selected IRC is a single point index, this option is disabled.

When Implied Forward is selected as the Forecast Method and you click on Go control, the Interest Rate - Implied Forward
grid is displayed on an editable basis with Shock drop-down list. Here, Shock Type represents to change. Select the Shock
Type as Rate or Percentage. The active Time Bucket Definition buckets are displayed as rows on the grid, and the Term
Points defined for the selected Interest Rate Type are displayed as columns. When using this method, enter the change in
the forecasted rates value in the desired time buckets.

You can enter positive or negative values, and the values should be between -99.999999 and 999.999999.

Note: The interpolation method for Implied Forward will have only Cubic Spline of yields.

For example, if you want to view the U. S. dollar interest rates forecasted from the Treasury Index rates and terms in effect
at the as-of date and consistent with the modeling buckets. Here, Reporting currency is U. S. dollars, Local currency is
Australian dollars (converting from Australian dollars (AUD) to USD), Exchange rate loaded from Rate Manager is 1.108
AUD to 1 USD, and Modeling period is 07/01/2009 to 06/30/2010.

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

Interest Rate - Implied Forward

Shock Type ;  Raste =

Interest Rate Type USD-IR1-11111 ~ Minimum Rate

Buack ko Summary

[ Vahses
1 Manths 0.000000
& Months 0.000000
12 Months 0.000000
24 Morths 0.000000

Mame Inberest Rabe Description Inkerest Rate Detals Forecast Method  Impled Forward

1. Co00000 Go

= Inberpolation Method  Straight Line ~

Using the Yield Curve Twist Forecast Method

The user inputs the tenors representing the Short Point, Anchor Point and Long Point. For each of these tenor points, the
you can additionally add the required shock amounts for each tenor. At runtime and display time, the rate changes are
added to the as-of-date rates to create the future scenario.

For Yield Curve Twist example, set up a scenario for flatten a given yield curve. Select the Currency Codes as USD: US
Dollar, US Treasury Curve as Interest Rate Codes, Yield Curve Twist as Rate Forecast Method. When Yield Curve Twist is
selected as the Forecast Method and you click on Go control, the Interest Rate - Yield Curve Twist grid is displayed with
Term points. Here, you cannot edit the Term Points. Enter the following interest rate changes (flattening the curve around

the 3 month term points):

M frkerest Rate

Interest Rate - Yield Curve Twist

Description Interest Rate Detals
Interest Rate Type USD-IRI-11011 = Minimum Rate

71 [rekm Poirks)t Morthsls Menthd12 Mantha2 Months

/000000 Ga

Forecast Method ield Curve Twist

* Intespolstion Method  Straight Line -

From Buckst ToBuckst  Anchor Point Termi  Multipher Shock fmount | Short Poink Term IMiuitipher Shock Amourt | Long Point Term Multipher Sheodk Amount
1 1 1 Months 100, 00000 Monthes 108 00000 1 Monkhs
Back bo Summary
Field Description

Start Bucket

Start Bucket is a drop-down list that shows all the bucket
numbers of the active time bucket.

End Bucket

End Bucket is a drop-down list that shows all the bucket
numbers of the active time bucket.

Anchor Point term

The anchor point is typically the point on the yield curve where
the pivot occurs. It typically does not change in a twist scenario.
Enter the Anchor Point Term. This is a numeric field that accepts
the values between 1 to 9999. Decimal values are not allowed.

Multiplier The unit of time applied to the Term. The choices are: Days,
Months, Years.
Shock Amount Enter the Shock Amount for Anchor Point Term. This is a numeric

field that accepts the values between -999.99999 and
9999.99999.
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Field

Description

Short Point term

This can be the first tenor from the yield curve, but can also be
an intermediate point. Enter the Short Point Term. This is a
numeric field that accepts the values between 1 to 9999.
Decimal values are not allowed.

Multiplier

The unit of time applied to the Term. The choices are: Days,
Months, Years.

Shock Amount

Enter the Shock Amount for Short point Term. This is a numeric
field that accepts the values between -999.99999 and
9999.99999.

Long Point term

The long point can be the last tenor in the yield curve or an
intermediate point. Enter the Long Point Term. This is a numeric
field that accepts the values between 1 to 9999. Decimal values
are not allowed.

Multiplier

The unit of time applied to the Term. The choices are: Days,
Months, Years.

Shock Amount

Enter the Shock Amount for Long point Term. This is a numeric
field that accepts the values between -999.99999 and
9999.99999.

Note: The anchor point, short point and long point values should be one of the term points which are

displayed for the selected IRC.

If you enter a value which is not shown under term points field, then an error message is displayed "The
specified term point does not exist for the selected IRC".

If you select an IRC which has less than 3 term points, an error message is displayed "Selected Interest Rate
Code should have minimum 3 term points to define Yield Curve Twist Method".

The Anchor Point should be greater than the Short Point, but less than the Long Point. The Short Point should
be less than the Anchor and Long Point. The Long point should be greater than Anchor and Short Point.
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Working With Currency Rate Scenarios

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

@ Orade Hyperion Planning, Fusion Edtion I m - Poge- Sefety - Took = i

Fle Bl View Admiishebion  Toos

Currency Rate SCenano Summany : =

A OF Dabe: 03731]19%
Search nDRO

Harne

Currency Rate Stenarios [ )
Name 4 Created By & Crestion Date 4 Last Modfied By 4 Last Modification Date 4,
O
Mo Dot Found

Page of 1 Back

Search Container

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

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

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

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

Reset Control

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

Instructions Control

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

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

Currency Rate Scenarios Container

The Currency Rate Scenarios container presents a grid containing all of the currency rate scenarios that meet your search
criteria. The Currency Rate Scenarios grid offers several controls that allow you to perform different functions when a
currency rate scenario is selected.
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To select a currency rate scenario, click on a check box in the first column of the grid. More than one currency rate
scenario can be selected at a time but this will cause some of the controls to become disabled. Clicking on a checkbox a
second time de-selects the currency rate scenario.

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

Import

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

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

New
Clicking the New control begins the process of building a new currency rate scenario.

The New control is disabled if any rows in the grid have been selected.

View

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

Edit

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

Delete

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

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

Windows Internet Explorer

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

[ ok | cancel |
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Check Dependency

The Check Dependency control is not functional in this release.

Save As

The Save As control will allow you to save an existing definition to a new currency rate scenario. To use the feature, click
the checkbox next to an existing definition and click on the Save As control. The Save Currency Rate Scenario As dialog will
open. Enter a

Name and Description for the new currency rate scenario and click OK. A new currency rate scenario is added to the
summary grid. You can then select the currency rate scenario and click on the Edit control to refine the definition.

/= Save Currency Rate Scenario As - Windows Internet Explorer
& http://fa820 1.oradeads.com: 8300 HyperionPlanning B5P_SaveAsPoplp.jsp?Application =BSPatite =BSP_ +
Name Description
oK. | Cancel
Done & Internet * 100% -

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

Name

Creation Date

Created By

Last Modification Date
Last Modified By

Currency Rate Scenarios Summary Grid

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

Name

Displays the name for a currency rate scenario.

Creation Date

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

Created By

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

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

Last Modified By

Displays the name of the user who last modified a currency rate scenario.
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Enter Data - Currency Rate Scenario Details

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

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

Name SampleCurrencyfate Description Sample Currency Rate | Repoeting Curency Cirency | LS Duollar W
Forecast Method | Flat | Mirimum Fabe 1000 Go

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

Name

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

Description

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

Reporting Currency

The Reporting Currency field is a text box displayed in read only mode. The currency displayed is the currency defined as
the functional currency in Cash Flow Engine Preferences.

Currency

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

Forecast Method

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

The available methods include:
® Flat - Select this method to forecast no change in the exchange rate for all dates beginning with the as-of-date.
® Direct Input - Select this method to type exchange rates directly for any modeling period.

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

® Parity - The exchange rate between the selected currency and the reporting currency is based on interest rate
forecasts for the Reference IRC associated with each of the two currencies.

® No Arbitrage - The exchange rate between the selected currency and the reporting currency depends on the
interest rates in effect on the As-of-Date for the Reference IRCs of the two currencies.

The Parity and No Arbitrage methods are available when the selected currency has an associated reference
IRC as defined in Rate Management.
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Once you have made your entries and selections for the above details, click on the Go control and the
forecasted Currency Rate grid will appear. The grid that appears is based on the selection of the Forecast
Method.

Using the Flat Forecast Method

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

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

Hame SampleCurrencyRate Drescription Sample Currercy Rate | Reporting Currency Currency | US Dol o
Forecast Method | Flat »  Mnimum Fate 000 | Go
Currency Rates - Flat
Reabe Vaue

e 10,00
My 10,00
Jun 10,00
dl 10.00

Fige g 10.00
Sep 10.00 I
0ct 10.00
Navw 10.00
Dec 10.00
Jon 10,00
Feb 10.00
Mar 10,00
Pt 10,00
Hay 10,00
o 10.00

Y97
ol 10.00
A 10,00
Sep 10.00

Using the Direct Input Forecast Method

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

Those buckets for which values have not been entered will take the historical values closest to the as of date. If no
historical values (i.e values on or before as of date) are available, then 1 is taken as the value for the future time buckets
for which no values have been entered. To view the final rates, click on the icon at the top right corner of the block.
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Mame SampleCurvencyRate Description Sample Curency Rabe | Reparting Currency Currency | Base Currency w
Foracast Method | Drect Input ! M Raze 12.00

Currency Rates - Direct Input ]
Fate Vahue

0.00

0.00

0.00

0.00
FY96 0.00
0.00
0.00

Flz|8 5 Els|F|F

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
Fyaz
0.00
0.00
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Using the Structured Change Forecast Method

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

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

Name SampleCurrencyRats Desscription Sample Curency Rate | Reporting Currency Currency |Base Currency w
Forecast Method | Structured Change v Minimum Rate 12.000 | Go
Currency Rates - Structured Change E
Rate Value

A 0.00
oy 0.00
Jun 0.00
d 0.00

Fioe Aug 0.00
Sep 0.00
Ot 0,00
Mo 0,00
Dac 0.00
Jon 0.00
Feb 0,00
el 0.00
fpr 0.00
ey 0,00
Jun 0.00

FYe7
Jul 0.00
fug 0,00
Sep 0.00
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After entering the structured change amounts, click on the Save. Then click on the icon at the top right corner of the block
to view the final forecasted rate.

Using Parity Forecast Method

When Parity is selected as the Forecast Method and you click Go control, the Currency Rate - Parity grid is displayed on an
editable basis.

The active Time Bucket Definition buckets are displayed as rows on the grid, and the Rate Value is displayed as the column.
When using this method, enter the change in the forecasted rates value in the desired time buckets. You can enter positive
or negative values, and the values should be between -999999.999999 and 999999.999999.

For example, model a period of rising interest rates for the U. S. and Australian dollars. Use the parity method to forecast
the exchange rate of Australian dollars to $1 U. S. Parity is calculated based on the forecast interest rates of the reference
IRCs of the Australian dollar and the U. S. dollar.

In the Forecast Rates window, forecast changes in the U. S. dollar interest rate: Select USD: US Dollar from Currency Codes,
Treasury Index from Interest Rate Codes, Direct Input from Rate Forecast Method, and Click go. Type interest rate changes
for 02/01/2010 through 04/30/2010 as follows:

In the Forecast Rates window, forecast changes in the Australian dollar reference Interest rate: Select AUD: Australian
Dollar from Currency Codes, IRC AUD from Interest Rate Codes, Direct Input from Rate Forecast Method, and click go. Type
interest rate changes for 02/01/2010 through 04/30/2010 as follows: After entering the Parity amounts, click on the Save.
Then click on the icon at the top right corner of the block to view the final forecasted rate.

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

Note: The View button is not available for the parity feature. If you want to view results, execute the CFE to
view the rates in this Ul. If data is available in fsi_fcast_xrates_flat table then the data will be visible in the
Ul for viewing.

Using No Arbitrage Forecast Method

Forecast the exchange rates required to maintain equilibrium between the U. S. and Australian dollars. The forecast is
based on the historical interest rates from the reference IRC of each currency. This example assumes that the following
reference IRCs have been assigned in Rate Management:

® U.S. dollar: Treasury Index

® Australian dollar: IRC AUD
In the Forecast Rates ID window, select AUD: Australian Dollar from Currency Codes, No Arbitrage from Currency Forecast
Method, and click go.

When No Arbitrage is selected as the Forecast Method and you click Go control, the Currency Rate - No Arbitrage grid is
displayed. Click Save. Then, click on the icon at the top right corner of the block to view the final forecasted rate.

Note: The View button is not available for the No Arbitrage feature. If you want to view results, execute the
CFE to view the rates in this Ul. If data is available in fsi_fcast_xrates_flat table then the data will be visible
in the Ul for viewing.
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Working With Economic Indicator Scenarios

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

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

~
v ache Hypssrion Manning, Fusion [xdtion B T g o+ Page= Safety = Took+ -
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Ecorommic Indbcatoe Scenaiic Summary a
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Search IR
Mafia
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Mo 4 Created®y 4 Creation Date 4 Lt Modiied By 4 Lt Modfication Dut &
N Diats Furd

Search Container

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

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

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

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

search using the date selected.

Reset Control

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

Instructions Control

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

Page Navigation Controls

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

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

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

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

Import

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

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

New

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

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 scenario on a read-only basis. The View control is only enabled when a single economic
indicator scenario has been selected.

Edit

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

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

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

Windows Internet Explorer

;.’/ Are you sure you want to delete the definition(s)?

e j Cancel

Check Dependency

The Check Dependency control is not functional in this release.

Save As

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

= Save Economic Indicator Scenario As - Windows Internet Explorer g@@
& http:/[fag20 1.oradeads. com:5 300 HyperionPlanning [BSP_SaveAsPopUp. jsp?Apphcation =65Patite =B5P_ v
Name Description
QK Cancel|
Done & Internat # 100% ~

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

® Name
® Creation Date

® Created By
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® Last Modification Date

® Last Modified By
Economic Indicator Scenarios Summary Grid

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

Name

Displays the name for an economic indicator scenario.

Creation Date

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

Created By

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

Last Modification Date

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

Last Modified By

Displays the name of the user who last modified an economic indicator scenario.
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Enter Data - Economic Indicator Scenario Details

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

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

Name jampleEconamicindicabor| Description ymple Economic Indicabor] Economic Indicator | GDP | | Forecast Method | Flat b
Minimum Rate 10.000  Go
Back to Summary

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

Name

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

Description

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

Economic Indicator

The Economic Indicator field is a drop list that displays all economic indicators that have been defined in Rate
Management.

Forecast Method
The Forecast Method field is a drop list of methods available for use in creating an economic indicator scenario.
The available methods include:

® Flat - Select this method to forecast no change in the economic indicator value for all dates beginning with the
as-of-date.

® Direct Input - Select this method to type economic indicator values directly for any modeling period.

® Structured Change - Select this method to forecast economic indicator values as an incremental change from the
previous period.

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

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

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

Name SampleEconomicTndicator| Description dmple Econamic Indicator] Economic Indicator | GDP % Forecast Method | Flat w
Mirirnuim RLats 10.00] [ 6o |
Econemic Indicator - Flat
Rate: Vahue

Apr 10,00
May 10,00
Jun 10,00
Jul 10,00

Fros Aug 10,00
Sep 10,00
10ct 10,00
Mov 10,00
Dec 10,00
Jan 10,00
Feb 10,00
Mar 10,00
Apr 10,00
May 10,00
Jun 10,00

FYa7
Jul 10,00
g 10,00
Sap 10,00

Using the Direct Input Forecast Method

When Direct Input is selected as the Forecast Method and you click on the Go control, the Economic Indicator - Direct
Input grid is displayed on an editable basis. The active Time Bucket Definition buckets are displayed as rows on the grid,
and the Economic Indicator Value is displayed as the column. When using this method, you can directly enter your
forecasted economic indicator data for the time buckets displayed on the grid. The forecast values entered should be
between -99.999999 and 999.999999.

Those buckets for which values have not been entered will take the historical values closest to the as of date. If no
historical values (such as, values on or before as of date) are available, then 1 is taken as the value for the future time
buckets for which no values have been entered. To view the final rates, click on the icon at the top right corner of the
block.
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Mame pampleEconcanicindicaton Description #ple Economic Indicator| Economic Indicator | GDP % | Porecast Method | Direct Input v
Minirram Rate 10,00 Go

Economic Indicatior - Direct Input B

Rate Value

10.00 Q
0.00
0.00
0.00
Fva6 100.00
0.00
11.00
2000
0.00
0.00
0.00
30.00
0.00
0.00
0.00

El5|F|2|d|e |5 8|22 &[5 2|5 (8|2

0.00
aug 0.00
Sep 0.00

Using the Structured Change Forecast Method

When Structured Change is selected as the Forecast Method and you click on the Go control, the Economic Indicator -
Structured Change grid is displayed on an editable basis. The active Time Bucket Definition buckets are displayed as rows
on the grid, and the Economic Indicator Value is displayed as the column. When using this method, enter the change in the
forecasted economic indicator value in the desired time buckets. You can enter positive or negative values, and the values
should be between -99.999999 and 999.999999.

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

Oracle Financial Services Balance Sheet Planning User Guide 131



Loading Forecast Rates Data to Essbase
Chapter 11—Forecast Rates

Mame FampleEconomIndator Description smple Economic Indicaton Economic Indkcabor | GDP | Forecast Method | Structured Change
[linimum Rate 10,00
Economic Indicator = Structured Change B
Rate Valhe

Apr 0.00
May 0,00
T 0,00
2 0.00

FY96 Aug 0.00 I
Sep 0,00
Dt 0.00
Mo 0,00
Dt 0.00
Jan 0.00
Fabr 0.00
Mar 0,00
apr 0.00
May 0,00
Jun 0,00

FraT
Tl 0.00
Aug 0.00
- 0.00

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

Loading Forecast Rates Data to Essbase

After creation of interest rate, currency rate and/or economic indicator scenarios in Master Maintenance, the Budget
Administrator should load the resulting forecast rate data from the Balance Sheet Planning data model to Essbase. Once
the data load is completed the information is available for viewing by analysts.

Note: The existing Essbase data for the Entity/COA, and so on combination that is being processed is not
cleared after running the cash flow process. This issue is for both Current business as well as New Business.
Clear the Essbase data before re-running cash flow process. This feature will be available in next release.

Prerequisites

Interest Rate, Currency Rate and Economic Indicator Scenarios have been created in the Balance Sheet Planning
application using the Custom User Interface Forecast Rates accessed from Master Maintenance Application.

Interest Rate, Currency Rate and Economic Indicator Scenarios created through Custom User Interface have been
created as dimension members of the Assumption Dimension under Interest Rate Scenario, Currency Rate
Scenario and Economic Indicator Scenario respectively by running Metadata Synchronization for Custom Flat
Dimensions.

IRCs, Currencies, and Economic Indicators have been created as members of Rate Element Dimension under
Interest Rate Codes, To Currency, and Economic Indicators by running Metadata Synchronization for Custom Flat
Dimensions.
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® |RC term points have been created as members of Term Point dimension by running Metadata Synchrnozation for
Custom Flat Dimensions.

IRCs, Currencies, and Economic Indicators have been created as members of Rate Element Dimension under Interest Rate
Codes>To Currency, and Economic Indicators. IRC term points should also be created as members of Term Point dimen-
sion.

To load the forecast rates data into Essbase, navigate to Master Maintenance > Assumption Forms >Forecast Rates. Select
Interest Rate / Currency Rate / Economic Indicator Scenario, according to your need. The respective Summary Page
appears. In the Summary Page, select the definition(s) and click Import icon. On successful import, a message appears.

Data Form Descripticn Instructions
L Configuration View
Enterest Rates Vigw
Currgngies View
Currengy Fates Viewi,
Exonomic [ndicators. Vi
2, Cash Fow Engine Prefarences Vi
5, Cash Flow Edits. Yiew.
6. Patterns
Payment Patterns View
Repricing Patterns View
Patferns View
2.F Rated
Interest Rate Sconarin Vigw
Curvengy Rate Scenarig View
Exongmic Indicalor Scenarip.
. Prapamant Soanan. Vi
LuBrepavment Modsls Vi,
10, Transfer Pricg Rule View
11. Adjustment Rule View
12. Rodovers View

To view the imported data, navigate to Analyst Activities > Financial Plan. Right-mouse-click and select 'View
Assumptions'.

When this menu item is selected, another list of menu items is displayed:

® View Interest Rate Scenario - Click this menu item to view data for the interest rate scenario being used for the
budget or forecast scenario.

® View Currency Rate Scenario - Click this menu item to view data for the currency rate scenario being used for the
budget or forecast scenario.

® View Economic Indicator Scenario - Click this menu item to view data for the economic indicator scenario being
used for the budget or forecast scenario.

® View Custom Prepayment Model - If a Prepayment Model has been defined and specified for use with the chart of
account dimension member, the Prepayment Model assumptions can be viewed by clicking on this menu item.

® View Rollover Scenario - Click this menu item to view data for the rollover scenario being used for the budget or

forecast scenario.

When clicked, each of these menu items will open another data form displaying relevant information associated with the
scenario and version that you are working on.
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CHAPTER 12 Defining Prepayments

This chapter provides an overview of Prepayment methodologies supported and describes its workings.
This chapter covers the following topics:

® Overview of Prepayments

® Prepayment Methodologies

Overview of Prepayments

One of the major business risks faced by financial institutions engaged in the business of lending is prepayment risk.
Prepayment risk is the possibility that borrowers might choose to repay part or all of their loan obligations before the
scheduled due dates. Prepayments can be made by either accelerating principal payments or refinancing.

Prepayments cause the actual cash flows from a loan to a financial institution to be different from the cash flow schedule
drawn at the time of loan origination. Prepayment activity can significantly impact both the accuracy of generated cash
flow projections as well as the profitability of the underlying instruments, and should generally be factored into the
creation of budgets and forecasts where appropriate.

Oracle Balance Sheet Planning allows you to define and incorporate prepayment assumptions into your plans and
forecasts using any of several available prepayment methodologies. Separate assumptions can be used for generating cash
flows for the current book of business versus for processing of new business assumptions.

Create Prepayments for Current Position definition to define prepayment assumptions for the current book of business.
See Prepayments for Current Position, page 13-1 for more information.

Prepayment assumptions for new business are specified when defining Maturity Mix assumptions.
See Maturity Mix Assumptions, page 20-1 for more information.

The various prepayment methodologies available for use within Balance Sheet Planning are discussed in the remainder of
this chapter.

Oracle Financial Services Balance Sheet Planning User Guide 135



Prepayment Methodologies
Chapter 12—Defining Prepayments

Prepayment Methodologies

You can use any of the following four methods in Balance Sheet Planning to model the prepayment behavior of
instruments:

® Constant Prepayment method
® Prepayment Model method
® PSA method

® Arctangent method
Constant Prepayment Method

The Constant Prepayment method calculates the prepayment amount as a flat percentage of the current balance.

When defining prepayment assumptions for the current book of business in a Prepayments for Current Position definition,
you can create your own origination date ranges and assign a particular prepayment rate to all the instruments with
origination dates within a particular origination date range. Prepayment assumptions for new business are defined in
Maturity Mix Assumptions for each future time period.

Note: All prepayment rates should be input as annual amounts.

Prepayment Model method

The Prepayment Model method allows you to define more complex prepayment assumptions compared to the other
prepayment methods. Under this method, prepayment assumptions are assigned using a custom Prepayment Model.

You can build a Prepayment Model using a combination of up to three prepayment drivers and define prepayment rates
for various values of these drivers. Each driver maps to an attribute of the underlying transaction (age/term or rate ) so
that the cash flow engine can apply a different prepayment rate based on the specific characteristics of the record.

Note: All prepayment rates should be input as annual amounts.

Prepayment Model definitions are centrally defined in Balance Sheet Planning and can be attached to Prepayment rules
(they are invoked within Prepayment rules).

Note: Any references to 'instrument' in the remainder of this chapter applies to both account level
instruments represented in the current book of business as well as to new business volumes entered or
generated in future time periods.

Prepayment Model Structure

A typical Prepayment Model structure includes the following:

® Prepayment Drivers: You can build a Prepayment table using one to three prepayment drivers. A driver influences
the prepayment behavior of an instrument and is either an instrument characteristic or a measure of interest rates.
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The Prepayment Driver Nodes: You can specify one or more node values for each of the prepayment drivers that
you select.

Interpolation or Range method: Interpolation or Range methods are used to calculate prepayment rates for the
prepayment driver values that do not fall on the defined prepayment driver nodes.

Types of Prepayment Drivers

The prepayment drivers are designed to allow the calculation of prepayment rates at run time depending on the specific
characteristics of the instruments for which cash flows are being generated. Although nine prepayment drivers are
available, a particular prepayment table can contain only up to three prepayment drivers.

The prepayment drivers can be divided into the following two categories:

® Age/Term Drivers: The Age/Term drivers define term and repricing parameters in a Prepayment Model. All such

prepayment drivers are input in units of months. These drivers include:

Original Term: You can vary your prepayment assumptions based on the contractual term of the instrument.
For example, you could model faster prepayment speeds for longer term loans, such as a 10-year loan, than for
short term loans, such as a 5-year loan. You would then select the Original Term prepayment driver and specify
two node values: 60 months and 120 months.

Repricing Frequency: You can vary your prepayment assumptions based on the repricing nature of the
instrument being processed. Again, you could specify different prepayment speeds for different repricing
frequencies and the system would decide which one to apply at run time for each instrument.

Remaining Term: You can specify prepayment speeds based on the remaining term to maturity. For example,
loans with few months to go until maturity tend to experience faster prepayments than loans with longer
remaining terms.

Expired Term: This is similar to the previous driver but instead of looking at the term to maturity, you base
your assumptions on the elapsed time. Prepayments show some aging effect such as the loans originated
recently experiencing more prepayments than older ones.

Term to Repricing: You can also define prepayment speeds based on the number of months until the next
repricing of the instrument.

Interest Rate Drivers: The Interest Rate drivers allow the forecasted interest rates to drive prepayment behavior to
establish the rate-sensitive prepayment runoff. Interest Rate Drivers include:

Coupon Rate: You can base your prepayment assumptions on the current net rate on the instrument.

Market Rate: This driver allows you to specify prepayment speeds based on the market rate prevalent at the
time the cash flows occur. This way, you can incorporate your future expectations on the levels of interest rates
in the prepayment rate estimation. For example, you can increase prepayment speeds during periods of
decreasing rates and decrease prepayments when the rates go up.

Rate Difference: You can base your prepayments on the spread between the current net rate and the market
rate.

Rate Ratio: You can also base your prepayments on the ratio of current net rate to market rate.

PSA Prepayment Method

The PSA Prepayment method (Public Securities Association Standard Prepayment Model) is a standardized prepayment
model that is built on a single dimension, remaining term. The PSA curve is a schedule of prepayments which assumes that
prepayments will occur at a rate of 0.2 percent CPR in the first month and will increase an additional 0.2 percent CPR each
month until the 30th month and will prepay at a rate of 6 percent CPR thereafter ("100 percent PSA"). PSA prepayment
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speeds are expressed as a multiple of this base scenario. For example, 200 percent PSA assumes annual prepayment rates
will be twice as fast in each of these periods -- 0.4 percent in the first month, 0.8 percent in the second month, reaching 12
percent in month 30 and remaining at 12 percent after that. A zero percent PSA assumes no prepayments.

When defining prepayment assumptions for the current book of business in a Prepayments for Current Position definition,
you can create your own origination date ranges and assign a particular PSA speed to all the instruments with origination
dates within a particular origination date range. Prepayment assumptions for new business using PSA speeds are defined
in Maturity Mix Assumptions for each future time period.

Note: PSA speed inputs can be between 0 and 1667.

Arctangent Calculation Method

The Arctangent Calculation method uses the Arctangent mathematical function to describe the relationship between
prepayment rates and spreads (coupon rate less market rate).

Note: All prepayment rates should be input as annual amounts.

User defined coefficients adjust this function to generate differently shaped curves. Specifically:
CPRt = k1 - (k2 * ATAN(k3 * (-Ct/Mt + k4)))
where CPRt = annual prepayment rate in period t
Ct = coupon in period t
Mt = market rate in period t

k1 - k4 = user defined coefficients

A graphical example of the Arctangent prepayment function is shown below, using the following coefficients:

k1 =03
k2=0.2
k3 =10.0
k4 =1.2

Each coefficient affects the prepayment curve in a different manner.
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The following diagram shows the impact of K1 on the prepayment curve. K1 defines the midpoint of the prepayment
curve, affecting the absolute level of prepayments. Adjusting the value creates a parallel shift of the curve up or down.
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The following diagram shows the impact of K2 on the prepayment curve. K2 impacts the slope of the curve, defining the
change in prepayments given a change in market rates. A larger value implies greater overall customer reaction to changes
in market rates.
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The following diagram shows the impact of K3 on the prepayment curve. K3 impacts the amount of torque in the

prepayment curve. A larger K3 increases the amount of acceleration, implying that customers react more sharply when
spreads reach the hurdle rate.
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Impact of k3
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The following diagram shows the impact of K4 on the prepayment curve. K4 defines the hurdle spread: the spread at
which prepayments start to accelerate. When the spread ratio = k4, prepayments = k1.

Impact of k4

ANNUAL CPR
2 8
& e
L L

-
S
®
L
}

—— =

o o SPREAD
T ¥

Oracle Financial Services Balance Sheet Planning User Guide 141



Prepayment Methodologies
Chapter 12—Defining Prepayments

142 Oracle Financial Services Balance Sheet Planning User Guide



CHAPTER 13 Prepayment Scenarios

This chapter describes the procedure for creating and working with Prepayment scenarios.
This chapter covers the following topics:

® Overview of Prepayment Scenarios

® Working With Prepayments Scenarios

® Creating a New Prepayment Scenario Definition

® Early Redemption Assumptions

Overview of Prepayment Scenarios

Prepayment Scenario rules allow you to specify methods to be used in modeling the prepayment behavior, if any, for each
of your budgeting products. Prepayment Scenarios apply both to current position data as well as to forecast new
business.

Working With Prepayments Scenarios

Navigate to the Master Maintenance > Assumption Forms and select Prepayment Scenario from the list of forms
displayed.

Data Form Description Instructions
1. Configuration View
2. Rate Management
Interest Rates
Currendies
Currency Rates
Economic Indicators
3. Cash Flow Enaine Preferences
4. Time Bucket Definition
5. Cash Flow Edits
6. Patterns
! Payment Patterns
Repricing Patterns
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Behavior Patterns

Z. Forecast Rateé_
Interest Rate Scenario
Currency Rate Scenario
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Economic Indicator Scenario
8. Prepayment Scenario
9. Prepayment Models
10. Transfer Pricing Rule
11. Adjustment Rule
12. Rollovers
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After you have constructed one or more Prepayment Scenario definitions, navigating to Master Maintenance >
Prepayment Scenario will display a summary screen showing each of the Prepayment Scenario definitions that you have
previously built.
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Search Container

A Search container is provided in which you may search for Prepayment Scenario definitions by Name.

Search Control

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

Advanced Search Control

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

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

Instructions Control

Click on the Instructions control to open a window containing instructions for working with Prepayment Scenario
definitions.

Page Navigation Controls

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

Prepayments Container

The Prepayments container presents a grid containing all of the Prepayment Scenario definitions that meet your search
criteria. The Prepayments grid offers several controls that allow you to perform different functions when a Prepayment
Scenario definition is selected.

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

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

New

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

View

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

Edit

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

Selecting one or more rows out of the grid enables the Delete control. Clicking on the Delete control deletes the
Prepayment Scenario definitions you have selected.

Deleting a Prepayment Scenario definition that has been used to generate current position cash flows supporting creation
of a plan or forecast should only be performed when there is no longer a need to retain the rule. When clicking on Delete,
a warning message will appear asking if you are sure you want to delete the definition. Click on OK to proceed with the
delete, or Cancel to prevent the deletion.

Windows Internet Explorer @

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

{ ok || cencel |

Check Dependency

The Check Dependency control is not functional in this release.

Save As

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

Prepayments Summary Grid

The following columns categorize each Prepayment Scenario definition in the Prepayments container summary grid:

® Name

® Created By

® Creation Date

® Last Modified By

® Last Modification Date

Name

Displays the name for a Prepayment Scenario definition.

Created By

Displays the name of the user who created a Prepayment Scenario definition.
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Creation Date

Displays the date and time at which a Prepayment Scenario definition was created.

Last Modified By

Displays the name of the user who last modified a Prepayment Scenario definition.

Last Modification Date

Displays the date and time at which a Prepayment Scenario definition was last modified.
Creating a New Prepayment Scenario Definition

1. Click on the New icon to create a new Prepayment Scenario definition.

2. The Enter Data - Prepayment Details page is displayed.
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3. Enter a Name for the Prepayment Scenario definition. The Name field will accept alphanumeric inputs. No special
characters are allowed except underscore and space, and the name must not start with a number. It must start with
an alpha character or underscore. A maximum of 80 characters is accepted.

4. Enter a Description for the definition. The description field will accept all alphanumeric and special characters, and
will accept a maximum of 255 characters.

5. The Currency field is a drop down list of all active currencies. Select the appropriate currency from the list of values
to begin defining assumptions.
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6. The Chart of Account drop-down list is populated via selection of dimension members from the Hierarchy Browser.
Click on the lookup icon to open the Hierarchy Browser. Select the dimension members for which you will define
prepayment assumptions by locating and moving the members to the Selected Members box. Click Ok. This will
close the browser and return to the Enter Data - Current Position Prepayment Details screen.

= Hierarchy Browser - Windows Internet Explorer
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7. Select the Chart of Account dimension member from the drop down list, which should now be populated with the
dimension members selected in the Hierarchy Browser.

Note: Define assumptions for all Chart of Account dimension members for the Currency selected. Once
complete, change the selection of currency and then define assumptions for the same or different Chart of
Account dimension members. Repeat until finished with all Chart of Account and Currency dimension
member combinations.

8. Click on Go. The Prepayment Calculation Method container will be displayed, and you are ready to define the
prepayment assumptions for the Chart of Account and Currency dimension members selected.
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The table below describes key terms used for this procedure:

Term Description

Calculation Method The method used to model prepayment behavior of instruments and new add volumes.
Oracle Balance Sheet Planning provides four prepayment calculation methods: Constant,
Prepayment Model, PSA, and Arctangent.

Cash Flow Treatment Allows you to specify one of the following two ways in which prepayments are made.

® Refinance:This is the most commonly used option. Select refinance to keep
payment amounts after prepayment consistent with a portfolio-based
assumption. This reduces the scheduled payment amount on each loan or new
add volume and maintains the same maturity term.

® Curtailment: Select curtailment to change the periodic payment amounts due.
The prepayments are treated as accelerated payments, with a payoff earlier
than the originally scheduled term.

Associated Term Allows you to define the term for the point on the yield curve selected in the Market Rate
definition that will be used in obtaining the market rate.

® Remaining Term: The number of months remaining until the instrument
matures.

® Reprice Frequency: The frequency with which the instrument reprices. This
defaults to the original term for a fixed rate instrument or new add volume.

® Original Term: The number of months that was the originally scheduled life of
the instrument or new add volume.

Market Rate Definition The Market rate is defined as the sum of the Index (the yield curve rate as described by the
Interest Rate Code) and the Spread (the difference between the customer rate and market
rate).

Prepayment Rate Definition This table allows you to specify the constant annual prepayment rate or the associated

factors that you want to apply to the instruments and new add volumes originated in a
particular date range or time period.

Seasonality This table allows you to specify seasonality adjustments. Seasonality refers to changes in
prepayments that occur predictably at given times of the year.

Seasonality adjustments are based on financial histories and experiences, and should be
modeled when you expect the amount of prepayments made for certain types of
instruments to increase or decrease in certain months.

The default value for seasonality factors is 1, which indicates that no seasonality adjustment
is made for a month. Changing the seasonality factors is optional. You can change the
seasonality factors for none, one, or multiple months.

To make seasonality adjustments, you need to enter a value between 0.00 and 99.9999 for
the seasonality factors associated with each month. Seasonality factors less than 1 mean
that prepayments are decreased for a particular month. Seasonality factors greater than 1
indicate that prepayments are increased for a particular month.

9. Select a Calculation Method: Constant, Prepayment Model, PSA, Arctangent or Do not calculate.

Note: The default value for the Calculation Method drop down list is Constant. If you select "Do not
calculate" as the calculation method, no prepayment assumptions will be assigned to the particular
product-currency combination.
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10. Select a Cash Flow Treatment type, Refinance or Curtailment. Click on Apply to open the Prepayment Specification

container.

Note: Refinance is the most commonly used method.

11. Define the parameters and annual prepayment rates for the selected calculation method: Constant, Prepayment
Model, PSA or Arctangent.

Important: The parameters displayed on clicking Apply vary depending on the calculation method that
you have selected. See the following sections below for instructions for each calculation method:

Defining the Constant Prepayment Method.
Defining the Prepayment Table Method.
Defining the PSA Method.

Defining the Arctangent Calculation Method.

12. Click Apply to save the assumption.

The parameters are saved and the containers are closed, returning to the display of dimension members available
for selection. 'Please select the next product.' is displayed at the top of the screen At this point you can:

[ Continue defining additional methodologies for other product-currency combinations by repeating the above

procedure.
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[ Complete the process by clicking the Save control.

Note: When you click Save, the prepayment assumptions are Saved. Click on Back to Summary to return to
the Prepayment rule summary page.

Defining the Constant Prepayment Method

Use this procedure to define prepayment assumptions using the Constant Prepayment method.
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1. Determine how many date ranges are to be defined. Click on the Add Row control at the top right of the Prepayment
Specification - Constant container to add rows corresponding to the number of ranges to be defined. To delete a
row, click on the checkbox next to the row(s) to be deleted and then click on the Delete Row control.

2. Double click on the Start Origination Date field to specify the Start Origination Date using the Select Date date
picker. Alternatively, you can enter the Start Origination Date in the space provided.

Note: The first cell in the Start Origination Date column and all of the cells in the End Origination Date
column are read only. This ensures that all possible origination dates have supporting reference values
when Prepayment assumption lookups occur. Each row in the End Origination Date column is filled in by the
system when you click elsewhere on the grid or save the rule. The first Start Origination Date (in row 1) has

a default value of January 1, 1900. When you enter a Start Origination Date in the next row, the system
inserts a date that is a day prior to the previous End Origination Date field.
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3. Enter the annual prepayment rate percent that you want to apply to the instruments having origination dates in a
particular Start Origination Date - End Origination Date range.

Note: The Percent column represents the actual annualized prepayment percentage that the system uses to
generate the principal runoff during the cash flow calculations.

4. Define Seasonality assumptions as required to model date specific adjustments to the annual prepayment rate.
Inputs act as multiplier, e.g. an input of 2 will double the prepayment rate in the indicated month. If desired, enter a
value between zero and 99.9999. If nothing is entered, a default value of 1 is used.

5. Click on Apply to save the assumptions and move on to the next product/currency combination.
Defining the Prepayment Model Method

Use this procedure to define prepayment assumptions using the Prepayment Model Calculation method.
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1. Determine how many date ranges are to be defined. Click on the Add Row control at the top right of the Prepayment
Specification - Constant container to add rows corresponding to the number of ranges to be defined. To delete a
row, click on the checkbox next to the row(s) to be deleted and then click on the Delete Row control.

2. Double click on the Start Origination Date field to specify the Start Origination Date using the Select Date date
picker. Alternatively, you can enter the Start Origination Date in the space provided.

3. Enter the Coefficient (if needed) by which the Prepayment Rate should be multiplied. Enter a value between .0001
and 99.9999. This multiple is applied only to the instruments for which the origination date lies in the range defined
in the Start Origination Date-End Origination Date fields.

4. Select a predefined prepayment model from the Prepayment model Rule list of values. The system uses the
prepayment model assumptions to calculate the prepayment amounts for each period. You need to associate a
prepayment model for every Start Origination-End Origination Date range.

5. Select Interest Rate Code.
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6. Enter the Spread. Enter a value between -99.9999 and 99.9999. A Spread is the difference between the Customer
Rate and the Market Rate.

7. Select an Associated Term: Remaining Term, Reprice Frequency, or Original Term.

8. Define Seasonality assumptions as required to model date specific adjustments to the annual prepayment rate.
Inputs act as multiplier, e.g. an input of 2 will double the prepayment rate in the indicated month. If desired, enter a
value between zero and 99.9999. If nothing is entered, a default value of 1 is used.

9. Click on Apply to save the assumptions and move on to the next product/currency combination.
Defining the PSA Prepayment Method

Use this procedure to define prepayment assumptions using the PSA Prepayment method.
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1. Determine how many date ranges are to be defined. Click on the Add Row control at the top right of the Prepayment
Specification - Constant container to add rows corresponding to the number of ranges to be defined. To delete a
row, click on the checkbox next to the row(s) to be deleted and then click on the Delete Row control.

2. Double click on the Start Origination Date field to specify the Start Origination Date using the Select Date date
picker. Alternatively, you can enter the Start Origination Date in the space provided.

3. Enter the PSA speed that you want to apply to the instruments having origination dates in a particular Start
Origination-End Origination Date ranges. The PSA method is based on a standard PSA curve. You can view the
seeded model by selecting the View Details icon.

Note: The default value is 100 PSA and inputs can range from 0 to 1667. Decimals are not allowed.
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4. Define Seasonality assumptions as required to model date specific adjustments to the annual prepayment rate.
Inputs act as a multiplier, e.g. an input of 2 will double the prepayment rate in the indicated month. If desired, enter
a value between zero and 99.9999. If nothing is entered, a default value of 1 is used.

5. Click on Apply to save the assumptions and move on to the next product/currency combination.
Defining the Arctangent Calculation Method

Use this procedure to define prepayment assumptions using the Arctangent Calculation method.
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1. Determine how many date ranges are to be defined. Click on the Add Row control at the top right of the Prepayment
Specification - Constant container to add rows corresponding to the number of ranges to be defined. To delete a
row, click on the checkbox next to the row(s) to be deleted and then click on the Delete Row control.

2. Double click on the Start Origination Date field to specify the Start Origination Date using the Select Date date
picker. Alternatively, you can enter the Start Origination Date in the space provided.

3. Enter the values for the Arctangent parameters (columns K1 through K4) for each Start Origination Date in the table.
The valid range for each parameter is -99.9999 to 99.9999.

4. Enter the Spread. Enter a value between -99.9999 and 99.9999 A Spread is the difference between the Customer
Rate and the Market Rate.

5. Select an Associated Term: Original Term, Reprice Frequency, or Remaining Term.

6. Define the Seasonality assumptions as required to model date specific adjustments to the annual prepayment rate.
Inputs act as multiplier, e.g. an input of 2 will double the prepayment rate in the indicated month. If desired, enter a
value between zero and 99.9999. If nothing is entered, a default value of 1 is used.

7. Click Apply to save the assumptions and move on to the next producth/currency combination.
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Early Redemption Assumptions

If you are working with deposit products, it is possible to define Early Redemption assumptions within the Prepayment
Rule. Early withdrawal could be anything earlier than the account owner's attainment of a prescribed minimum age
requirement, or the maturity of a fixed-term investment, such as a certificate of deposit (CD).

Prerequisites

® Performing basic steps for creating or updating a Prepayment rule

® To define Early Redemption assumptions, the Calculation Method for the selected COA must be Constant or
Prepayment Model
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I Financial Flsn Default Seasonality

[ Intercompany Accounts and Eliminations

] Master Maintenance = o e 7 & s e =

] Maturity Mix Defauk January | Febraury | March April May | June | OJuly fugust | September | October | November | December |
ey P e [ i — i s i e |

5] ton Interest Incame COA Mapping 10000 20000 1.0000| L0000 15000 10000 mmo Loo0| 10000 Loooo 10000

[ Offset COA Mapping . .

[ Process Attributes Apply

[ Synchronization For Balance Accounts

Back to Summary
[ Synchronization for Expense Accounts e
1 Waiver COA Mapping
Enker Data - Current: Position Prepayment Details a
s Name ER_Modsl Desaription
=& Forms Currenicy Euro (European EI v Chart OF Account Savings_Ficed Rate ISA Mor v 3 | Go
=Igp B5P
7 Administrator Activities Early Redemption Calculation Method
B Analyst Acthvities
Caleulation Method
Prepayment Model
|
4 Apply
Early Redemption Specification ] }“l
[]| StatMauwityDate | EndMstukyDate | Coeffident | Prepayment Model
O 01/01/1900 0330/2012 | 1.0000
| 0331/2012 | 1243142493 | 1.0000
Market Rate Definition
Forms in Administrator Activities
I Balence Function Defauk Interest Rate Code : | YBS_EUR_Funding Curve
1 Chart of Account Characteristics ) e §
1] Counterparty Entity Mapping Spread 1.0000

[0 Financial Plan Default

11 Intercompany Accounts and Elminations
1] Master Maintenance

[ET] Maturity Mix Default

1 Non Interest Income COA Mapping

[ Offset COA Mapping

EljProcess Attributes

[0 Synchronization for Balance Accounts L*"
[ Synchronization For Expense Accounts | Backto Summary

M Waiver COA Mapping

Assaciated Term Original Term

Seasonality Flag [

Procedure

The procedure for defining Early Redemptions is the same as noted above for prepayments, with two exceptions:
® The list of Calculation Methods is limited to Constant and Prepayment Models

® The range definitions are based on Maturity Date ranges of the instruments rather than Origination Date ranges
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CHAPTER 14 Pri epayment Models

This chapter describes the procedure for creating and working with Prepayment models.
This chapter covers the following topics:

® Overview of Prepayment Models

® Working With Prepayment Models

® Creating Prepayment Models

Overview of Prepayment Models

You can build a Prepayment Model using a combination of up to three prepayment drivers and define prepayment rates
for various values of these drivers. Each driver maps to an attribute of the underlying transaction (age/term or rate ) so
that the cash flow engine can apply a different prepayment rate based on the specific characteristics of the record.

Prepayment Model definitions are centrally defined in Balance Sheet Planning and can be attached to Prepayment rules
(they are invoked within Prepayment rules).

Note: All prepayment rates should be input as annual amounts.

Working With Prepayment Models

Navigate to the Master Maintenance > Assumption Forms and select Prepayment Models from the list of forms displayed.
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When you first navigate to Master Maintenance > Prepayment Models, an empty screen will be displayed. After you have
constructed one or more Prepayment Models, navigating to Master Maintenance > Prepayment Models will display a
summary screen showing each of the prepayment models that you have previously built.

Data Form Description Instructions
1. Configuration View
2. Rate Management
Interest Rates View
Currencies View
Currency Rates View
Economic Indicators View
3. Cash Flow Engine Preferences View
4. Time Bucket Definition View
5. Cash Flow Edits View
6. Patterns
! Payment Patterns View
Repricing Patterns View
Behavior Patterns View
7. Forecast Rates
Interest Rate Scenario View
Currency Rate Scenario View
Economic Indicator Scenario View
8. Prepayment Scenario View
9. Prepayment Models View
10. Transfer Pricing Rule View
11. Adjustment Rule View
12, Rollovers View

Search Container

A Search container is provided in which you may search for Prepayment Model definitions by Name.

Search Control

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

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

Reset Control

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

Instructions Control

Click on the Instructions control to open a window containing instructions for working with Prepayment Models.

Page Navigation Controls

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

Prepayment Models Container

The Prepayment Models container presents a grid containing all of the Prepayment Model definitions that meet your
search criteria. The Prepayment Models grid offers several controls that allow you to perform different functions when a
Prepayment Model is selected.

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

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

New

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

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 prepayment model on a read-only basis. The View control is only enabled when a single 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 prepayment model definition. The Edit control is only enabled when a single 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
prepayment models you have selected.

Deleting a prepayment model that has been used to generate current position cash flows supporting creation of a plan or
forecast should only be performed when there is no longer a need to retain the rule. When clicking on Delete, a warning
message will appear asking if you are sure you want to delete the rule. Click on OK to proceed with the delete, or Cancel to
prevent the deletion.
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Windows Internet Explorer

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

{ ok || cancel

Check Dependency

The Check Dependency control is not functional in this release.

Save As

The Save As control will allow you to save an existing definition to a new prepayment model definition. To use the feature,
click the checkbox next to an existing definition and click on the Save As control. The Save Prepayment Model As dialog
will open. Enter a Name and Description for the new prepayment model and click OK. A new prepayment model is added

to the summary grid. You can then select the rule and click on the Edit control to refine the definition.

Prepayment Models Summary Grid

The following columns categorize each rule in the Prepayment Models container summary grid:

Name

Name

Creation Date

Created By

Last Modified By

Last Modification Date

Displays the name for a Prepayment Model definition.

Created By

Displays the name of the user who created a prepayment model.

Creation Date

Displays the date and time at which a prepayment model was created.

Last Modified By

Displays the name of the user who last modified a prepayment model.

Last Modification Date

Displays the date and time at which a prepayment model was last modified.
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Creating Prepayment Models

1. Click on the New icon to create a new Prepayment Model definition.

2. The Enter Data - Prepayment Model page is displayed.

2 Owacie Hypesion Planning, Fusion Edition - Windows Internet Explorer
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3. Enter a Name for the Prepayment Model. The Name field will accept alphanumeric inputs. No special characters are
allowed except underscore and space, and the name must not start with a number. It must start with an alpha
character or underscore. A maximum of 80 characters is accepted.

4. Enter a Description for the Prepayment Model. The description field will accept all alphanumeric and special
characters, and will accept a maximum of 255 characters.

5. Click on Go. The Select Term, Repricing, Interest Rate Dimensions container will be displayed, and you are ready to
define the prepayment model.

6. Select the dimensions to be used for Row, Column and Page dimensions. Selection of a Page dimension is optional.
Select the Row dimension first, then select the Lookup Method (Interpolation or Range), and enter the number of
buckets to be used.

After the parameters are entered for the Row dimension, the Column dimension field is enabled. Select the Column
dimension, then select the Lookup Method (Interpolation or Range), and enter the number of buckets to be used.

After the parameters for the Column dimension are entered, the Page dimension field is enabled. Select the Page
dimension, Lookup Method (Interpolation or Range) and enter the number of buckets to be used.

7. Click on Apply to open the Define Buckets container. Define the value ranges for each dimension. Only numeric
values will be accepted.

If the dimension chosen is Original Term, Repricing Frequency, Remaining Term, Expired Term or Term to Reprice,
the values entered should be between 0 and 999.

Entry of negative values and decimals is not allowed.
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If the dimension chosen is Coupon Rate, Market Rate, Rate Ratio or Rate Difference, the values entered should be
between 0 and 99.999999. Entry of negative values is not allowed.
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8. Click on Apply to open the Matrix Definition container. Enter the annual prepayment percentages in the Matrix

Definition grid. The values entered should be between 0 and 100. None of the fields should be left blank - enter a
value of zero instead.
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If you are using the Page dimension and more than one value is entered in the Define Buckets container, be sure to
enter values for each page dimension member. Enter data for the first page dimension member, then click Apply,
then change the page dimension member and enter data for the second member, then click Apply, etc. Repeat until
valueshave been entered for all page dimension members.

9. When finished, click on the Save control to save the Prepayment Model. You can then click on Back to Summary to
return to the Prepayment Model summary page.
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CHAPTER 15 Funds Transfer Pricing

This chapter provides an overview of the Funds Transfer Pricing Utility and TP Adjustment Rules supported.
This chapter covers the following topics:

® Overview

® Transfer Pricing Methodologies

® Working With Transfer Pricing Rules

® Creating a New Transfer Pricing Rule Definition

® Transfer Pricing Adjustments Overview

® Adjustment Methods

® Working With Adjustment Rules

® Creating a New Adjustment Rule Definition

Overview

Oracle Balance Sheet Planning provides the ability to generate transfer pricing results as part of budget or forecast
creation for organizations that utilize funds transfer pricing in their performance measurement process. When setup to
produce transfer pricing results, Oracle Balance Sheet Planning will:

® Utilize historical transfer rate assignments made to current book instrument records to generate projected transfer
rate and charge/credit values for current position cash flows.

® Generate transfer pricing adjustment charges or credits for liquidity premiums, pricing incentives, basis costs and
other adjustments using adjustment rates assigned to current book instruments records.

Note: Oracle Balance Sheet Planning cannot be used to generate transfer rates or adjustment rates for
current book instrument records. Such rates must be generated using the Oracle Funds Transfer Pricing
application or by a third party transfer pricing application, with the transfer pricing results included in the
instrument records loaded into the Balance Sheet Planning instrument tables.

® Reset the transfer rate assignments for adjustable rate instruments included in the current book instrument
records and adjustable rate new business volumes based on forecasted transfer rate values.

® Generate transfer rates and charge/credit values for new business volumes generated or entered in the application
using transfer pricing methodologies and parameters defined in the Transfer Pricing Rule associated with the
budget or forecast version dimension member.

® Generate transfer pricing adjustments for new business volumes using adjustment methods and parameters
defined in the transfer pricing Adjustment Rule associated with the budget or forecast version dimension member.

The following steps must be completed in order to setup the application to generate transfer pricing results:
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. Create Interest Rate Codes to hold historical and forecasted transfer rate values, and load historical rate values for

the interest rate codes.

Create a Transfer Pricing Rule definition, assigning transfer pricing methodologies and associated parameters to
Chart of Account dimension members.

If applicable, define a transfer pricing Adjustments Rule to assign rates for liquidity premiums, basis costs, pricing
incentives and/or other adjustments.

Enter forecasted transfer rate values for the transfer pricing interest rate codes in a forecast Interest Rate Scenario.
Run Metadata Synchronization processes to update appropriate dimension members and SmartLists.

Define the Pricing Methodology, Transfer Pricing Rule and Adjustments Rule attributes for the appropriate Version
dimension member in the Process Attributes data form.

The remainder of this chapter provides details on the following topics:

Transfer Pricing Methodologies, page 15-2

Defining Transfer Pricing Methods Using Node Level Assumptions,
Working with Transfer Pricing Rules, page 15-15

Creating a New Transfer Pricing Rule, page 15-19

Transfer Pricing Adjustments Overview, page 15-21

Adjustment Methods, page 15-22

Working With Adjustment Rules, page 15-23

Creating a New Adjustment Rule, page 15-26

Transfer Pricing Methodologies

The transfer pricing methodologies supported by Oracle Balance Sheet Planning can be grouped into the following two
categories:

Cash flow transfer pricing methods are generally used to transfer price balances that amortize over time. Cash flow
transfer pricing methods generate transfer rates based on the cash flow characteristics of instruments records (for
current position data) or product-level characteristics (for new business data).

In order to generate cash flows, the system requires a detailed set of transaction-level data attributes, such as
origination date, outstanding balance, note rate, repricing charactetistics, caps & floors, maturity date, etc.
which resides only

in the instrument tables. Consequently, for current book data, cash flow methods apply only if the data
source is Account tables. For new business volumes, BSP uses the product-level attributes that you define in
Chart of Account Characteristics (see chapter 19).

The cash flow methods are also unique in that Prepayment rules are used only with these methods.

You may build one or many Prepayment rules. Prepayment rules are assigned in the Process Attributes data
form.

Oracle Balance Sheet Planning supports the following cash flow transfer pricing methods:
[ Cash Flow: Average Life, page 15-4
[ Cash Flow: Duration, page 15-5
[ Cash Flow: Weighted Term, page 15-6
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[ Cash Flow: Zero Discount Factors, page 15-8

® Non-cash Flow Transfer Pricing Methods: These methods do not require the calculation of cash flows. Oracle
Balance Sheet Planning supports the following noncash flow transfer pricing methods:

[ | Moving Averages, page 15-10

[ | Straight Term, page 15-10

[ ] Spread from Interest Rate Code, page 15-11
[ Spread from Note Rate, page 15-12

[ | Redemption Curve, page 15-12

[ | Unpriced Account, page 15-13

® Do not calculate: If you do not wish to calculate transfer rates for an account, you can set the transfer pricing
method to Do not calculate.

Cash Flow : Average Life

The Average Life method determines the average life of the instrument by calculating the effective term required to repay
back half of the principal or nominal amount of the instrument. The TP rate is equivalent to the rate on the associated
interest rate curve corresponding to the calculated term.

n Pl
Average Life = ZF] t;
i=1

Where:
P is the principal

Pi is the principal repayment in coupon i, hence,

Py

is the fraction of the principal repaid in coupon i and ti is the time from the start of coupon i.

Oracle Balance Sheet Planning derives the Average Life based on the cash flows of an instrument as determined by the
characteristics specified in the instrument tables and maturity mix assumptions and using your specified prepayment rate,
if applicable. The average life formula calculates a single term, that is, a point on the yield curve used to transfer price the
instrument being analyzed.

The following options become available on the Transfer Pricing Rule interface with this method:

® Interest Rate Code: Select the interest rate code whose forecasted transfer rate values will be used to transfer
price the Chart of Account dimension member.

® Cash Flow Type: Available options include:
[ Principal
[ | Principal and Interest

® Model With Gross Rates: Available options include:
[ ] No

[ ] Yes
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Certain processing options available in Oracle Funds Transfer Pricing are not available in Oracle Balance
Sheet Planning for transfer pricing forecasting purposes. These options are disabled in the Balance Sheet
Planning interface and include:

[ Output Average Life To Instrument
[ Run Using Monte Carlo Option Cost Method

[ Target Balance
Cash Flow: Duration

The Duration method uses the MacCauley duration formula:

A Y
n=1 (1 _|_.-r-)m n
N CF,
N n
ZJ:=1 [(l _|_-r-:|m]

Duration =

In this formula: Where:

N = Total number of payments from Start Date until the earlier of repricing or maturity
CF, = Cash flow (such as regular principal, prepayments, and interest) in period n

r = Periodic rate (current rate/payments per year)

m = Remaining term to cash flow/active payment frequency

t, = Remaining term to cash flow n, expressed in years

Oracle Balance Sheet Planning derives the MacCauley duration based on the cash flows of an instrument as determined by
the characteristics specified in the instrument tables and maturity mix assumptions, using your specified prepayment rate,
if applicable. The duration formula calculates a single term, that is, a point on the yield curve used to transfer price the
instrument or new business volume.

Note: Remaining term to cash flow is the difference between the date of each cash flow and the modeling
start date for that instrument.

The following options become available on the Transfer Pricing rule interface with this method:

® Interest Rate Code: Select the interest rate code whose forecasted transfer rate values will be used to transfer
price the Chart of Account dimension member.

® Cash Flow Discounting Method: Available options include:

] Multiple Rate: Select this option to discount the cash flows using spot rates from the selected interest rate
code. With this approach, a discount rate is read from the selected interest rate curve corresponding to the
term of each cash flow.

[ ] Single Rate: When Single Rate is selected, the Single Rate Discounting option is activated.
® Single Rate Discounting: Available options include:

[ Coupon Rate: Coupon rate is defined as current net rate if the processing option, Model with Gross Rates is
not selected and current gross rate if the option is selected. The coupon rate is used as a constant discount rate
for each cash flow.
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[ Constant Rate: When Constant Rate is selected, the Constant Rate option is activated.

® Constant Rate: The user may directly input, while defining the Transfer Pricing Rule, a constant rate to use for
discounting. If specified, this rate is used as a constant discount rate for each flow.

® Model With Gross Rates: Available options include:
| No

[ ] Yes

Certain processing options available in Oracle Funds Transfer Pricing are not available in Oracle Balance Sheet Planning for
transfer pricing forecasting purposes. These options are disabled in the Balance Sheet Planning interface and include:

® Output Duration to Instrument
Cash Flow: Weighted Term

The Cash Flow: Weighted Term method builds on the theoretical concepts of duration. As shown earlier, duration
calculates a weighted-average term by weighting each time period, n, with the present value of the cash flow (discounted
by the rate on the instrument) in that period.

Since the goal of the Weighted Term method is to calculate a weighted average transfer rate, it weights the transfer rate in
each period, yn, by the present value for the cash flow of that period. Furthermore, the transfer rates are weighted by an
additional component, time, to account for the length of time over which a transfer rate is applicable. The time
component accounts for the relative significance of each strip cash flow to the total transfer pricing interest
income/expense. The total transfer pricing interest income/expense on any cash flow is a product of that cash flow, the
transfer rate, and the term. Hence, longer term cash flows will have relatively larger impact on the average transfer rate.
The Weighted Term method, with Discounted Cash Flow option selected, can be summarized by the following formula:

N CFn
n=1[n X::l_,_r:,m)“n]

Weighted- Average =Y = v
anl[:1+r}mxrn]

In this formula:
N = Total number of payments from Start Date until the earlier of repricing or maturity

CF,= Cash flow (such as regular principal, prepayments, and interest) in period n r = Periodic coupon rate on instrument
(current rate/payments per year)

m = Remaining term to cash flow n /active payment frequency
t, = Remaining term to cash flow n, expressed in years
y,= Transfer rate in period n

Within the Weighted Average Cash Flow method definition screen, users can choose whether or not to discount the cash
flows as described earlier. If the Cash Flow option is selected, rather than the Discounted Cash Flow, the following
simplified formula is applied:

ﬁ:l[}'ﬂ XCFXEP’I])

Weighted- Average= ¥ = (
Yn[CFxty]

Oracle Financial Services Balance Sheet Planning User Guide 169



Transfer Pricing Methodologies
Chapter 15—Funds Transfer Pricing

The following options become available on the Transfer Pricing rule interface with this method:

® Interest Rate Code: Select the interest rate code whose forecasted transfer rate values will be used to transfer
price the Chart of Account dimension member.

® Cash Flow Type: Available options include:
] Cash Flow
] Discount Cash Flow
® Model With Gross Rates: Available options include:
| No
[ ] Yes
Certain processing options available in Oracle Funds Transfer Pricing are not available in Oracle Balance Sheet Planning for
transfer pricing forecasting purposes. These options are disabled in the Balance Sheet Planning interface and include:
® Run Using Monte Carlo Option Cost Method

® Target Balance
Cash Flow: Zero Discount Factors

The Zero Discount Factors (ZDF) method takes into account common market practices in valuing fixed rate amortizing
instruments. For example, all Treasury strips are quoted as discount factors. A discount factor represents the amount paid
today to receive $1 at maturity date with no intervening cash flows (that is, zero coupon).

The Treasury discount factor for any maturity (as well as all other rates quoted in the market) is always a function of the
discount factors with shorter maturities. This ensures that no risk-free arbitrage exists in the market. Based on this
concept, one can conclude that the rate quoted for fixed rate amortizing instruments is also a combination of some set of
market discount factors. Discounting the monthly cash flows for that instrument (calculated based on the constant
instrument rate) by the market discount factors generates the par value of that instrument (otherwise there is arbitrage).

ZDF starts with the assertion that an institution tries to find a funding source that has the same principal repayment factor
as the instrument being funded. In essence, the institution strip funds each principal flow using its funding curve (that is,

the transfer pricing yield curve). The difference between the interest flows from the instrument and its funding source is

the net income from that instrument.

Next, ZDF tries to ensure consistency between the original balance of the instrument and the amount of funding required
at origination. Based on the transfer pricing yield used to fund the instrument, the ZDF solves for a single transfer rate that
would amortize the funding in two ways:

® lts principal flows match those of the instrument.
® The Present Value (PV) of the funding cash flows (that is, the original balance) matches the original balance of the

instrument.

ZDF uses zero coupon factors (derived from the original transfer rates, see the following example ) because they are the
appropriate vehicles in strip funding (that is, there are no intermediate cash flows between origination date and the date
the particular cash flow is received). The zero coupon yield curve can be universally applied to all kinds of instruments.

This approach yields the following formula to solve for a weighted average transfer rate based on the payment dates
derived from the instrument's payment data.

Zero Discount Factors =y =
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By — X-1(Bnoy X DTP,) +¥7_:(B, X DTP,)

100 S5 .(B._1 XDTP,)

In this formula:

B, = Beginning balance at time, 0

B,.;= Ending balance in previous period

B,= Ending balance in current period

DTP, = Discount factor in period n based on the TP yield curve

N = Total number of payments from Start Date until the earlier of repricing or maturity

p = Payments per year based on the payment frequency; (for example, monthly payments gives p=12)
Deriving Zero Coupon Discount Factors: An Example

This table illustrates how to derive zero coupon discount factors from monthly pay transfer pricing rates:

(d)

(@) (b) PV of Interest (e) (f)

2 Monthly (c) Numerator (b)*Sum((f)/10 | Denominator Zero Coupon
Termin Monthly Pay Transfer Rate: (Monthly 0 to current (1-PVofint Factor: [(e)/(c)
Months Transfer Rates (a)/12 Factor): 1+ (b) row Pmt): 1 - (d) * 100

1 3.400% 0.283% 1.002833 0.000000 1.000000 99.7175

2 3.500% 0.292% 1.002917 0.002908 0.997092 99.4192

3 3.600% 0.300% 1.003000 0.005974 0.994026 99.1053

The following options become available on the Transfer Pricing Rule interface with this method:

® Interest Rate Code: Select the interest rate code whose forecasted transfer rate values will be used to transfer
price the Chart of Account dimension member.

® Model With Gross Rates: Available options include:

[ ] No

[ ] Yes

Certain processing options available in Oracle Funds Transfer Pricing are not available in Oracle Balance Sheet Planning for
transfer pricing forecasting purposes. These options are disabled in the Balance Sheet Planning interface and include:

® Run Using Monte Carlo Option Cost Method

® Target Balance

Moving Averages

Under this method, a user definable moving average of any point on the transfer pricing yield curve can be applied to a
transaction record to generate transfer prices. For example, you can use a 12-month moving average of the 12-month rate
to transfer price a particular product.

The following options become available on the Transfer Pricing rule interface with this method:

® Interest Rate Code: Select the Interest Rate Code to be used as the yield curve to generate transfer rates.
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® Yield Curve Term: The Yield Curve Term defines the point on the Interest Rate Code that is used.
® Historical Range: The Historical Term defines the period over which the average is calculated.

® Model With Gross Rates: Available options include:

[ ] No
[ ] Yes
Straight Term

When you select the Straight Term method, the system derives the transfer rate using the last repricing date and the next
repricing date for adjustable rate instruments, and the origination date and the maturity date for fixed rate instruments.
For loans in a tease period, origination date and tease end date are used.

The following options become available on the Transfer Pricing rule interface with this method:
® Interest Rate Code: Select the Interest Rate Code to be used for transfer pricing the account.
® Model With Gross Rates: Available options include:
| No
[ ] Yes
Certain processing options available in Oracle Funds Transfer Pricing are not available in Oracle Balance Sheet Planning for
transfer pricing forecasting purposes. These options are disabled in the Balance Sheet Planning interface and include:

® Mid-Period Repricing Option
Spread from Interest Rate Code

Under this method, the transfer rate is determined as a fixed spread from any point on an Interest Rate Code. The
following options become available on the Transfer Pricing Rule interface with this method:

® Interest Rate Code: Select the Interest Rate Code for transfer pricing the account.

® Yield Curve Term: The Yield Curve Term defines the point on the Interest Rate Code that will be used to transfer
price. If the Interest Rate Code is a single rate, the Yield Curve Term is irrelevant. Select Days, Months, or Years
from the Multiplier list, and enter the number in the Term field.

® Lag Term: While using a yield curve from an earlier date than the Assignment Date, you need to assign the Lag
Term to specify a length of time prior to the Assignment Date. Select Days, Months, or Years from the Multiplier
list, and enter the number in the Term field.

® Rate Spread: The transfer rate is a fixed spread from the rate on the transfer rate yield curve. The Rate Spread field
allows you to specify this spread.

® Assignment Date: The Assignment Date allows you to choose the date for which the yield curve values are to be
picked up. Choices available are the As of Date, Last Repricing Date, or Origination Date.

® Model With Gross Rates: Available options include:
[ | No
[ ] Yes
Certain processing options available in Oracle Funds Transfer Pricing are not available in Oracle Balance Sheet Planning for
transfer pricing forecasting purposes. These options are disabled in the Balance Sheet Planning interface and include:

® Mid-Period Repricing Option
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Spread from Note Rate

To generate transfer rates using this method, you need to provide a rate spread parameter. This spread is added or
subtracted from the coupon rate of the underlying transaction to generate the final transfer rate for that record.

While entering the rate spread, make sure to input it with the appropriate positive or negative sign. In the situation where
you are transfer pricing an asset and want to have a positive matched spread for it (the difference between the contractual
rate of the transaction and the transfer rate is positive), you need to enter a negative rate spread.

The following options become available on the application with this method:

® Rate Spread: The transfer rate is a fixed spread from the coupon rate on the transaction. The Rate Spread field
allows you to specify this spread.

® Model With Gross Rates: Available options include:
[ | No
[ ] Yes
Certain processing options available in Oracle Funds Transfer Pricing are not available in Oracle Balance Sheet Planning for
transfer pricing forecasting purposes. These options are disabled in the Balance Sheet Planning interface and include:

® Mid-Period Repricing Option
Redemption Curve

This method allows you to select multiple term points from your transfer pricing yield curve and calculate an average
transfer rate based on the weights you assign to each term point. The following options become available in the
application with this method:

® Interest Rate Code: Select the Interest Rate Code which you want to use as the transfer pricing yield curve.

® Assignment Date: The Assignment Date allows you to choose the date for which the yield curve values will be
picked up. Choices available are the As of Date, Last Repricing Date, or Origination Date.

® Model With Gross Rates: Available options include:
| No

[ ] Yes

After you select a value for the Interest Rate Code option, the Term Point Selection container is displayed.

e Term Point Selection: To select the Term Points on the interest rate code to be used, click the Select Term Points
button at the top right of the Term Point Selection container. Select the wanted term points in the Add Term Points
popup window and click OK. Then enter the Percentages in the Term Point Selection grid. Percentages must add up
to 100 percent.
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Certain processing options available in Oracle Funds Transfer Pricing are not available in Oracle Balance Sheet Planning for
transfer pricing forecasting purposes. These options are disabled in the Balance Sheet Planning interface and include:

® Mid-Period Repricing Option
Unpriced Account

Under the unpriced account method, the transfer rate for the account is defined as the weighted average of other
dimension members. While using the unpriced account methodology, you can specify whether the weighted average of
transfer rates has to be taken across all entities or for accounts only within that entity.

The following options become available in the Transfer Pricing rule interface with this method:
® Across all Entities: Allows you to specify whether weighted average of transfer rates should be taken across all

entities.

To specify the chart of account dimension members to use in deriving the transfer rate for the unpriced account, click the
Select Dimension Members button at the top right of the Add Dimension Values container to open the Chart of Account
dimension Hierarchy Browser.

Then select the wanted Chart of Account dimension members whose weighted average transfer rate will be assigned to
the dimension member being defined.

Caution: You should not base an unpriced account on another unpriced account.

Important: The Unpriced Account method applies only to accounts that use the Ledger Table as their
data source.
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The calculation of transfer rates for Unpriced Accounts is launched from the Financial Plan or the
Financial Plan Default data forms. The calculation is run for Current Business and New Business
separately, and should be processed after cash flows have been run. To launch the processes, right click the
Financial Plan data form, select Unpriced Account, then select For Current Business to run the
BSP_UPA_Seq_CB business rule for current position data, or select For New Business to run the
BSP_UPA_Seq_NB business rule for new business data.
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Working With Transfer Pricing Rules

Navigate to the Master Maintenance > Assumption Forms and select Transfer Pricing Rule from the list of forms displayed.

Data Form Description Instructions
1. Configuration View
2. Rate Management
Interest Rates View
Currencies View
Currency Rates View
Economic Indicators View
3. Cash Flow Engine Preferences View
4, Time Bucket Definition View
5. Cash Flow Edits View
6. Patterns
q Payment Patterns View
Repricing Patterns View
Behavior Patterns View
Z. Forecast Rates |
Interest Rate Scenario View
Currency Rate Scenario View
Economic Indicator Scenario View
8. Prepayment Scenario View
9. Prepavment Models View
10. Transfer Pricing Rule View
11. Adjustment Rule View
12. Rollovers View
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When you first navigate to Master Maintenance > Transfer Pricing Rule, an empty screen will be displayed. After you have
constructed one or more Transfer Pricing Rules, navigating to Master Maintenance > Transfer Pricing Rule will display a
summary screen showing each of the Transfer Pricing Rules that you have previously built.
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Search Container

A Search container is provided in which you may search for Transfer Pricing Rule definitions by Name.

Search Control

Enter your wanted search criteria and click the Search control.

Advanced Search Control

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

Reset Control

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

Instructions Control

Click the Instructions control to open a window containing instructions for working with Transfer Pricing Rule definitions.
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Page Navigation Controls

If more than 10 Transfer Pricing Rule definitions exist, use the navigation controls below the summary grid to go to other
pages.

Transfer Pricing Rules Container

The Transfer Pricing Rules container presents a grid containing all of the Transfer Pricing Rule definitions that meet your
search criteria. The Transfer Pricing Rules grid offers several controls that allow you to perform different functions when a
Transfer Pricing Rule definition is selected.

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

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

New

Clicking the New control begins the process of building a new Transfer Pricing Rule definition. The New control is disabled
if any rows in the grid have been selected.

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 Transfer Pricing Rule definition on a read-only basis. The View control is only enabled when a single
definition has been selected.

Edit

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

Delete

Selecting one or more rows out of the grid enables the Delete control. Clicking on the Delete control deletes the Transfer
Pricing Rule definitions you have selected.

Deleting a Transfer Pricing Rule definition that has been used to generate current position and/or new business cash flows
supporting creation of a plan or forecast should only be performed when there is no longer a need to retain the rule.
When clicking on Delete, a warning message will appear asking if you are sure you want to delete the definition. Click OK
to proceed with the delete, or Cancel to prevent the deletion.

Check Dependency

The Check Dependency control is not functional in this release.

Save As

The Save As control will allow you to save an existing definition to a new Transfer Pricing Rule definition. To use the
feature, click the checkbox next to an existing definition and click Save As control. The Save Transfer Pricing Rule As dialog
will open. Enter a Name and Description for the new Transfer Pricing Rule and click OK. A new Transfer Pricing Rule
definition is added to the summary grid. You can then select the definition and click the Edit control to refine it.
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Transfer Pricing Rules Summary Grid
The following columns categorize each Transfer Pricing Rule definition in the Transfer Pricing Rules container summary
grid:

® Name

® Created By

® Creation Date

® Last Modified By

® Last Modification Date

Name

Displays the name for a Transfer Pricing Rule definition.

Created By

Displays the name of the user who created a Transfer Pricing Rule definition.

Creation Date

Displays the date and time at which a Transfer Pricing Rule definition was created.

Last Modified By

Displays the name of the user who last modified a Transfer Pricing Rule definition.

Last Modification Date

Displays the date and time at which a Transfer Pricing Rule definition was last modified.
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Creating a New Transfer Pricing Rule Definition

1. Click the New icon to create a new Transfer Pricing Rule definition.

2. The Enter Data - Transfer Pricing Details page is displayed.
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3. Enter a Name for the Transfer Pricing Rule definition. The Name field will accept alphanumeric inputs. No special
characters are allowed except underscore, and the name must not start with a number. It must start with an alpha
character or underscore. A maximum of 80 characters is accepted.

4. Enter a Description for the definition. The description field will accept all alphanumeric and special characters, and
will accept a maximum of 255 characters.

5. The Currency field is a list of all active currencies. Select the appropriate currency from the list of values to begin
defining assumptions.

6. The Chart of Account list is populated through selection of dimension members from the Hierarchy Browser. Click
the lookup icon to open the Hierarchy Browser. Select the dimension members for which you will define transfer
pricing methodology assumptions by locating and moving the members to the Selected Members box. Then click
Ok. This will close the browser and return you to the Enter Data - Transfer Pricing Details screen.
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7. Select the Chart of Account dimension member from the list, which should now be populated with the dimension
members selected in the Hierarchy Browser.

Note: Define assumptions for all Chart of Account dimension members for the Currency selected. Once
complete, change the selection of currency and then define assumptions for the same or different Chart of
Account dimension members. Repeat until finished with all Chart of Account and Currency dimension
member combinations.

8. Click Go. The TP Calculation Method container will be displayed, and you are ready to define the transfer pricing
assumptions for the Chart of Account and Currency dimension members selected.

9. Select the Data Source and the Method in the TP Calculation Method container. Click Apply.

Note: The Data Source is Account Tables for all Methods except the Unpriced Account Method, where the
Data Source is Ledger Table.
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10. Specify the transfer pricing method options in the TP Method Mapping container. For the Redemption Curve
method, select the Term points and enter percentages in the Term Point Selection container.
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11. Click Apply. Select the next chart of account dimension member and repeat steps 9 and 10 until you are finished.

12. Click the Save control to save the Transfer Pricing Rule.

Transfer Pricing Adjustments Overview

Adjustment Rules allow users to define Transfer Pricing Add-on rates that are assigned incrementally to the base FTP rate
to account for a variety of miscellaneous risks such as Liquidity risk or Basis risk, or to supplement strategic decision
making through use of Pricing Incentives or other types of rate adjustments.
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Add-on rates can be a fixed rate or a formula based rate. The adjustments are calculated and output separately from the
base funds transfer pricing rate, so they can be easily identified and reported.

Adjustment Methods

You can use either of the following methods in an Adjustment Rule when the selected Adjustment Type is Liquidity
Premium, Basis Risk Cost, Pricing Incentive or Other Adjustment:

® Fixed Rate: The Fixed Rate Adjustment Method allows the user to associate a fixed rate with specific terms or term
ranges. Reference Term selections include:

[ | Repricing Frequency
[ Original Term

You can create your own reference term ranges and assign a particular adjustment rate to all instruments with a reference
term falling within the specified range.

Note: All adjustment rates should be input as annual rates.

® Formula Based Rate: The Formula Based Rate Adjustment Method allows the user to determine the add-on rate
based on a lookup from the selected yield curve, plus a spread amount and then the resulting rate can be
associated with specific terms or term ranges. Reference term selections include:

[ | Repricing Frequency
[ Original Term

You can create your own reference term ranges and assign a particular formula based adjustment rate to all
instruments with a reference term falling within the specified range.

With this method you also specify the Interest Rate Code and define an Assignment Date for the Rate
Lookup.

Assignment Date selections includes the Origination Date.

The formula definition is comprised of the following components

Term Point: Allows you to associate a specific term point from the IRC to each Term Range.
Coefficient: Allows you to define a multiplier which is applied to the selected rate.

Rate Spread: Allows you to define an incremental rate spread to be included on top of the IRC rate.
The resulting formula for the adjustment rate is:

(Term Point Rate * Coefficient) + Spread

[ | Do not calculate: If you do not wish to calculate adjustments for an account, you can set the Adjustment
Method to Do not calculate.

Working With Adjustment Rules

Navigate to the Master Maintenance > Assumption Forms and select Adjustment Rule from the list of forms displayed.
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Data Form
1. Configuration
2. Rate Management
Interest Rates
Currencies
Currency Rates
Economic Indicators
3. Cash Flow Engine Preferences
4. Time Bucket Definition
5. Cash Flow Edits
ﬂ 6. Patterns
Payment Patterns
Repricing Patterns
Behavior Patterns
7. Forecast Rates
Interest Rate Scenario
Currency Rate Scenario
Economic Indicator Scenario
8. Prepayment for Current Position
9. Prepayment Models
10. Transfer Pricing Rule
11. Adjustment Rule
12, Rollovers

Description

= |
Instructions
View

When you first navigate to Master Maintenance > Adjustment Rule, an empty screen will be displayed. After you have
constructed one or more Adjustment Rules, navigating to Master Maintenance > Adjustment Rule will display a summary
screen showing each of the Adjustment Rules that you have previously built.
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Search Container

A Search container is provided in which you may search for Adjustment Rule definitions by Name.

Search Control

Enter your wanted search criteria and click the Search control.

Advanced Search Control

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

Reset Control

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

Instructions Control

Click the Instructions control to open a window containing instructions for working with Adjustment Rule definitions.

Page Navigation Controls

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

Adjustment Rules Container

The Adjustment Rules container presents a grid containing all of the Adjustment Rule definitions that meet your search
criteria. The Adjustment Rules grid offers several controls that allow you to perform different functions when an
Adjustment Rule definition is selected.

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

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

New

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

View

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

Edit

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

Selecting one or more rows out of the grid enables the Delete control. Clicking on the Delete control deletes the
Adjustment Rule definitions you have selected.

Deleting an Adjustment Rule definition that has been used to generate current position and/or new business cash flows
supporting creation of a plan or forecast should only be performed when there is no longer a need to retain the rule.
When clicking on Delete, a warning message will appear asking if you are sure you want to delete the definition. Click OK
to proceed with the delete, or Cancel to prevent the deletion.

Check Dependency

The Check Dependency control is not functional in this release.

Save As

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

Adjustment Rules Summary Grid

The following columns categorize each Adjustment Rule definition in the Adjustment Rules container summary grid:
® Name
® Created By
® Creation Date
® Last Modified By

® Last Modification Date

Name

Displays the name for an Adjustment Rule definition.

Created By

Displays the name of the user who created an Adjustment Rule definition.

Creation Date

Displays the date and time at which an Adjustment Rule definition was created.

Last Modified By

Displays the name of the user who last modified an Adjustment Rule definition.

Last Modification Date

Displays the date and time at which an Adjustment Rule definition was last modified.
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Creating a New Adjustment Rule Definition

1. Click the New icon to create a new Adjustment Rule definition.

2. The Adjustment Rule Details page is displayed.
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3. Enter a Name for the Adjustment Rule definition. The Name field will accept alphanumeric inputs. No special
characters are allowed except underscore, and the name must not start with a number. It must start with an alpha
character or underscore. A maximum of 80 characters is accepted.

4. Enter a Description for the definition. The description field will accept all alphanumeric and special characters, and
will accept a maximum of 255 characters.

5. The Currency field is a list of all active currencies. Select the appropriate currency from the list of values to begin
defining assumptions.

6. Select the Adjustment Type.
7. Select the Adjustment Method.

8. The Chart of Account list is populated through the selection of dimension members from the Hierarchy Browser.
Click the lookup icon to open the Hierarchy Browser. Select the dimension members for which you will define
Adjustment Rule assumptions by locating and moving the members to the Selected Members box. Then click Ok.
This will close the browser and return to the Adjustment Rule Details screen.
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{Z Hierarchy Browser - Windows Internet Explorer

| B £ B H
Show Hierarchy
—Total Rollup i
—:Total Assets ' i
= Total Earning Assets 1 -~
+ Total Investments ' 1 L
= Total Loans ' i
Revolving Credit Loans i
<l

+
+ Instaliment Loans '
+

—|Mortgage Loans 'i

<

Ok [

Selected Members
Commercial Loans
Morigage Fixed 15 YR
Mortgage 1 YR ARM

Morigage Fixed 20 YR

>

w

9. Select the Chart of Account dimension member from the list, which should now be populated with the dimension

members selected in the Hierarchy Browser.

Note: Define assumptions for all Chart of Account dimension members for the Currency selected. Once

complete, change the selection of currency and then define assumptions for the same or different Chart of

Account dimension members. Repeat until finished with all Chart of Account and Currency dimension

member combinations.

10. Click Go.

11. Specify the parameters for the Adjustment Method chosen for the account.

n
Method is selected. In the container:

&  Select the Reference Term.

#  Select the Lookup Method. Available options include Range and Interpolate.

¢  Click Apply. The Parameters container will be displayed.

Fixed Rate Adjustment Method: The Fixed Rate container will be displayed if the Fixed Rate Adjustment
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@ Define the Term and Rate parameters in the Parameters container. If you wish to define more
than one range, click the Add Row button at the top right of the Parameters container to add as
many rows as wanted. If you add too many rows, click the box next to the row you wish to remove
and then click the Delete Row button to remove it.

¢  Click Apply.

& Repeat the process until you have defined assumptions for the entire Chart of Account dimension
members for which adjustments will be used.

[ ] Formula Based Rate Adjustment Method: The Formula Based Rate container will be displayed if the Formula
Based Rate Adjustment Method is selected. In the container:

&  Select the Reference Term.
Select the Assignment Date.
Select the Interest Rate Code.

Select the Lookup Method. Available options include Range and Interpolate

* 6 o o

Click Apply. The Parameters container will be displayed.
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¢ Define the Term parameters in the Parameters container. If you wish to define more than one
range, click the Add Row button at the top right of the Parameters container to add as many rows
as wanted. If you add too many rows, click the box next to the row you wish to remove and then
click the Delete Row button to remove it.

¢  To define the formula(s) to be used for the range(s), select the check box next to each row and
then click the Specify Formula button to the right of the Delete Row button. The Formula
Based Rate Definition popup will open.

/= Formula Based Rate Definition - Windows Internet Explorer Q rz]
Interest Rate Code | Term Points | M,13
Assumptions

Term Point |18 || Months v
Rate Spread (2.25 |

Co-efficient |1.2]

¢  The Term Points available for selection are displayed in the Term Points cell on the popup. Enter
the appropriate Term Point, Rate Spread and Co-efficient in the screen and click OK.
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¢ The resulting formula is displayed in the Parameters container for the row selected. Repeat the
process until formulas have been defined for all ranges.

¢  Click Apply.

& Repeat the process until you have defined assumptions for all of the Chart of Account dimension
members for which adjustments will be used.
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12. When finished defining the Adjustment Rule, click the Save control to save the definition.
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CHAPTER 16 Rollovers

This chapter describes the procedure for generating automatic re-booking of Asset / Liability run-off amounts.
This chapter covers the following topics:

® Overview

® Prerequisites

® Working with the Rollover Data Form

® Creating Rollover Definition

Overview

Rollovers provide an efficient mechanism for generating automatic re-booking of asset and liability runoff amounts to the
same account or different accounts as principal balance runoff occurs.

Use the Rollover method to base the amount of new business on the rollover (reinvestment of principal on a given or like
accounts) of existing business. You can roll any combination of prepayments, maturing balances, and principal runoff from
an account into itself or into another account.

For example, rollover of runoff balances to the same account is useful for modeling automatic renewals of maturing
certificates of deposit. Alternatively, specifying rollovers of runoff balances to different accounts allows for modeling of
customer balance movement between different types of asset and liability accounts that are an anticipated result of
changing economic conditions and/or market interest rate scenarios.

In Balance Sheet Planning, rollover functionality is available for all accounts that generate results on a cash flow basis. This
will include accounts generating contractual and prepayment runoff amounts through a forecast horizon, as well as
accounts defined to use behavior pattern type functionality where an assumed tenor is defined and modeled but for
which there are no contractual payment and maturity characteristics.

Note: In order to use Rollovers in BSP, you must use either New Add or Target Growth Forecast Balance
Method in your planning. For products defined with rollovers, BSP does not support the Target Average or
Target End Forecast Balance Methods.
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Runoff Types

For a single source leaf within a single currency, the new origination amount depends on the rollover sources, which are
account leaves of the same currency whose runoff drives the amount of new business generated into the target leaf. For
each rollover source, you must also define the components of principal runoff you would like to roll over. Your choices are:

® Total: Total runoff includes runoff from all three categories of run-off: scheduled principal payments, prepayments,
and maturing balances.

® Prepayment: Prepay includes runoff from prepayments, early repayment of principal balances.

® Maturity: Maturity incorporates payment of principal on the maturity date, above that incorporated in the
scheduled principal payment. Balloon payments and final principal repayment of non-amortizing instruments are
included in this category.

® Payment: Payment runoff includes scheduled principal payment on an amortizing instrument. For each
combination of source leaf and runoff type, you can input a different rollover percent. The new origination amount
within a modeling bucket equals the runoff amounts multiplied by the percentage rollover for all source leaves.

NPA - This runoff type corresponds to FE208
Core- This runoff type corresponds to FE200
Volatile - This runoff type corresponds to FE202

Devolvement- This runoff type corresponds to FE204

[ Recovery - This runoff type corresponds to FE206

Timing of Rollover

All runoff from sources are added as new business into the target account with the proper currency at the average time of
runoff. The average time of runoff is calculated by taking an average of the runoff date weighted by the amount of runoff
for all instruments which make principal payments during the modeling bucket.

Prerequisites

® Rollover Attributes are created.

® Metadata Synchronization has been processed.
Working with the Rollover Data Form

Navigate to the BSP-> Administrator Activities-> Master Maintenance > Assumption Forms and select Rollover from the list
of forms displayed.
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Data Form Description Instructions
1. Confiquration View
2. Rate Management

Interest Rates View

currencies View

Currency Rates View

Economic Indicators View
3. Cash Flow Engine Preferences View
4, Time Bucket Definition View
5. Cash Flow Edits View
6. Patterns

g Pavment Patterns View

Repricing Patterns View

Behavior Patterns View
7. Forecast Rated

Interest Rate Scenario View

Currency Rate Scenario View

Economic Indicator Scenario View
8. Prepavment Scenario View
9, Prepayment Models View
10, Transfer Pricing Rule View
11, Adjustment Rule View
12. Rollovers View

When you first navigate to the Rollover Definition form, an empty screen will be displayed. After you have constructed one
or more Rollover Definitions, navigation to the form will display a summary screen showing each of the Rollover
Definitions that you have previously built.

Rollovers Summary a
=& Forms As-Of-Date : 07/18/2014
-1 8P 2
) administrator Activites Search w = % 0O
9 Analyst Activities e
Capital
1 &9 Application Admiristration
Rolovers = ]
] Name " CreatedBy 4 CreationDate & LestModified By & Lest Modification Date ¥

Mo Data Found

Page: of 1 Back

Forms in Administrator Activities
[ Balance Function Default
[ chart of Account Characteristics
[E] Counterparty Entity Mapping
5 Finandial Plan Default
] Intercompany Accounts and Eliminations
[ master Maintenance
] Maturity Mix Default
[ Mon- Interest Income COA Mapping
[ Offset COA Mapping
E Pricing Margin
[ Process Attributes
E synchronization fer Balance Accounts
[ Synchronization for Expense Accounts
[ waiver COA Mapping

The Rollover Definition Summary page lists all the existing Rollover definitions created within Balance Sheet Planning.

Search Container

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

Search Control

Enter your desired search criteria and click the Search control.

Advanced Search Control

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

Reset Control

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

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

Page Navigation Controls

If more than 10 Rollover Definitions exist, use the navigation controls below the summary grid to go to other pages.
Rollover Definition Summary

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

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

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

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

New

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

View

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

Edit

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

Delete

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

Check Dependency

The Check Dependency control is not functional in this release.

Save As

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

The following columns categorize each Rollover Definition in the summary grid:

® Name

® As Of Date

® Creation Date

® Created By

® Last Modification Date

® Last Modified By

Name

Displays the Rollover Definition's short name.

As Of Date

Displays the as of date defined for the Rollover Definition.

Creation Date

Displays the date when a Rollover Definition was created.

Created By

Displays the name of the user who created a Rollover Definition.

Last Modification Date

Displays the date when a Rollover Definition was last modified.

Last Modified By

Displays the name of the user who last modified a Rollover Definition.

Creating Rollover Definition

The Enter Data - Rollover Details page captures all the information required for a particular definition. When creating a
new Rollover Definition, you must supply a Rollover Scenario Name, Currency and the Roll From Account details. You may

optionally provide a Description.
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Enter Data - Rollovers Details
Folders N

- ?;r:;, Currency us
9 Administrator Activities
9 Analyst Activities

154 Capital

1 & Application Admiristration ———

Forms in Administrator Activities
[ Balance Function Default
[ Chart of Account Characteristics
] Counterparty Entity Mapping
[ Financial Plan Default
=] Intercompany Accounts and Eiminations
[ Master Maintenance
] Matarity Mix Default
EH Won- Interest Income COA Mapping
] Offset COA Mapping
[ pricing Margin
[ Process Attributes
E synchrorization for Balance Accounts
=] Synchronization for Expense Accounts
[ waiver COA Mapping

Dollar -

Desaription

Rol From Account -2

Name: The name you give to your Rollover Definition is the means by which you will subsequently refer to the definition
elsewhere within Balance Sheet Planning. You may not rename existing Rollover Definitions. The Name field will accept all

alphanumeric and special characters up to a maximum of 80 characters.

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

Currency: Enter the rollover currency.

Roll From Account: Select the Account details from which you want to perform the rollover using the look up control next
to Roll From Account option. You can select more than one product through the lookup icon. On clicking the look up
control, the list of all products will display in hierarchy browser. Those products that are selected through the selector will

appear in the drop-down list.
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Once you have made your selections in the Enter Data - Rollover Details container, click the Go control to display the
Specify Rollover container on the form.

Note: If you select a currency for which products are already defined, then those products will get listed in
COA drop down. You can edit data for the already defined products or select new products using look up
icon.

Enter Data - Rollovers Details a
fdes Name NewRollover Description Rolover

=16 Forgs
P
2 Administrator Activites
9 Analyst Activites
+| & Capital
1 Application Admiristration

Currency Us Dolar = Roll From Account US Treasuries v A Ge

Spedify Rollovers 2

4 Back to Summary

Forms in Administrator Activities
[ Balance Function Default
[ Chart of Account Characteristics
[ counterparty Entity Mapping
] Finandial Plan Default
] Intercompany Acceunts and Eiminations
[ Master Maintenance
) Maturity Mix Default
£ Non- Interest Income COA Mapping
[ offset COA Mapping
] Pricing Margin
[ Process Attributes
[ Synchronization for Balance Accounts
[ synchronization for Expense Accounts
[ Waiver COAMapping

Click the look up control at the top right of the Specify Rollover container to define the Rollover definition. The Lookup
icon is used to select which products will the amount get rolled over into. It can be the same product as the one selected
in 'Roll From' Chart of Account or a different one. User can select more than one product through the lookup icon.

On clicking the look up control, the list of all products will display in hierarchy browser. Those products that are selected
through the selector will appear in the drop-down list.
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When you select the products from the lookup control, the number of products selected, will display in Specify Rollover
section. You can select or deselect the product using the corresponding check-box.

Enter Data - Rolovers Detais
Folders

=159 Forms
B
9 Administrator Activities
7 Analyst Activities
+| & Capital
)& Appiication Administration

Forms in Administrator Activities
[ Balance Function Default
[ Chart of Account Characteristics
[ Counterparty Entity Mapping
5 Financial Plan Default
[ Intercompany Acceunts and Eiminations
£ Master Maintenance
) Maturity Mix Default
5 Non- Interest Income COA Mapping
[ offset COA Mapping
[ Priding Margin
Pracess Attributes
[ Synchronization for Balance Accounts
[ synchronization for Expense Accounts
[ Waiver COA Mapping

=

Name coftifofd

Currency US Dolar v

Specify Rollovers

=] Roll Into Account

o e

Back to Summary.

Description

Roll From Account US Treasuries - A |atios]

Apply

To define the run off type and the rollover percentage, you need to select the account using the corresponding check-box.

Once you select the account, the Specify Runoff Types and Rollover Percentages section lists the different runoff types
like Maturity, Prepayment, Payment, Total, NPA, Core, Volatile, Devolvement and Recovery. Enter the rollover percentage
in Runoff Type - Time matrix. It is a numeric input and accepts up to 4 decimal places.

Click Apply.
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CHAPTER 17 Metadata Synchronization

This chapter provides an overview of the Metadata Synchronization process that is run to keep the Hyperion Planning and
RDBMS data synchronized.

This chapter covers the following topics:

® Overview
® Detailed Instructions
Overview

Metadata synchronization processes perform comparisons of certain metadata between the Balance Sheet Planning
relational database tables and Hyperion Planning, and identify and make changes needing to be made to keep the
information synchronized. Common administrator activities that result in a need to run metadata synchronization include:

Creating, Editing or Deleting Dimension Members

Creating, Editing or Deleting Dimension Hierarchies

Creating Interest Rate Codes and Term Points

Creating Interest Rate, Currency Rate and/or Economic Indicator Scenarios
Creating Payment, Repricing and/or Behavior Patterns

Creating Current Book Prepayment Assumptions

Creating Prepayment Models

Creating Maturity Mix Scenarios

The metadata synchronization process involves three basic steps:

1.

Export Hyperion metadata (dimensions, members and/or SmartLists) into XML files using Life Cycle Management
(LCMm).

Launch Balance Sheet Planning metadata synchronization programs to compare the Balance Sheet Planning data
model metadata and the Hyperion metadata. The metadata synchronization programs locate differences between
the two sets of metadata and modify the XML files and Balance Sheet Planning metadata tables accordingly.

Import the Hyperion metadata XML files into Planning using LCM.

The metadata synchronization programs referenced earlier are provided with the Balance Sheet Planning
application and include four separate processes that are launched from the Master Maintenance menu:
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] Smart Lists

In Balance Sheet Planning, Hyperion Smart Lists are used to populate certain drop lists in the application's
standard data forms. Many Smart Lists and Smart List Members are predefined and do not change while the
application is being used. These Smart Lists and Members are created during the application installation
process.

Members for several other Smart Lists must be created in Hyperion Planning after definition of business
assumptions and certain code values under Master Maintenance has been performed. The SmartLists
metadata synchronization routine will create these members based on the defined business assumptions and
code values for you.

[ ] Hierarchical Dimensions

The Hierarchical Dimension metadata synchronization routine will synchronize dimension members and
dimension hierarchies for those dimensions that are hierarchical in the Balance Sheet Planning relational
database, including the Chart of Account, Entity and Strategy dimensions and hierarchies, Custom 1 and
Custom 2 dimensions.

[} Flat - Standard Dimension

The Flat - Standard Dimensions metadata synchronization routine will synchronize dimension members for the
Scenario, Version and Currency dimensions.

] Flat - Custom Dimensions

The Flat - Custom Dimensions metadata synchronization routine will synchronize dimension members for the
Assumption, RateElement, Term Points and Mix Breakout dimensions.

When processing Metadata Synchronization for Balance Sheet Planning, you can select specific Smart List and dimension
components or combinations of components that should be processed. For example, assume that a custom Payment Pat-
tern has been defined in Master Maintenance for use in the application. A corresponding SmartList Member must be cre-
ated and added to the list of existing members of the Balance Sheet Model attribute (a_Core_Attr_BS_Model) so that the
pattern can be assigned to the appropriate Chart of Account dimension member(s) in the Chart of Account Characteristics
data form. Assuming there are no other changes for which Metadata Synchronization needs to be run, you can select the
specific SmartList to be updated when selecting the artifacts and defining the migration in the Hyperion Shared Services
Console.

The following table lists the metadata synchronization programs, the individual Smart Lists and Dimensions that can be
chosen for processing and the Artifact selection path for selecting the individual items in the Artifact List when defining
and running the migration in the Shared Services Console.

Program SmartList/Dimension(s) Artifact Selection Path
SmartList a_Core_Attr_BS_Model /Global Artifacts/Smart Lists
SmartList a_Core_Attr_Adj_Type /Global Artifacts/Smart Lists
SmartList a_Core_Attr_IRC /Global Artifacts/Smart Lists
SmartList s_Int_Rate_Scenario /Global Artifacts/Smart Lists
SmartList s_Eco_Indicator_Scenario /Global Artifacts/Smart Lists
SmartList s_Curr_Rate_Scenario /Global Artifacts/Smart Lists
SmartList v_CB_Prepay_Scenario /Global Artifacts/Smart Lists
SmartList v_Maturity_Mix_Scenario /Global Artifacts/Smart Lists
SmartList m_Prepayment_Model_Id /Global Artifacts/Smart Lists
SmartList v_Rollover_Scenario /Global Artifacts/Smart Lists
SmartList FP_Forecast_Bal /Global Artifacts/Smart Lists
SmartList FP_Pricing_Method /Global Artifacts/Smart Lists
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Program

SmartList/Dimension(s)

Artifact Selection Path

Hierarchical Dimensions

Entity

/Global Artifacts/Common
Dimensions/Standard Dimensions

Hierarchical Dimensions

Chart of Account

/Global Artifacts/Common
Dimensions/Standard Dimensions

Hierarchical Dimensions Strategy /Global Artifacts/Common
Dimensions/Standard Dimensions

Flat - Standard Dimensions Scenario /Global Artifacts/Common
Dimensions/Standard Dimensions

Flat - Standard Dimensions Version /Global Artifacts/Common
Dimensions/Standard Dimensions

Flat - Standard Dimensions Currency /Global Artifacts/Common
Dimensions/Standard Dimensions

Flat - Custom Dimensions Assumption /Plan Type/Rates/Standard Dimensions

Flat - Custom Dimensions

Rate Element

/Plan Type/Rates/Standard Dimensions

Flat - Custom Dimensions

Term Points

/Plan Type/Rates/Standard Dimensions

Flat - Custom Dimensions

Mix Breakout

/Plan Type/Rates/Standard Dimensions

Detailed Instructions

The remainder of this chapter provides detailed instructions for running the metadata synchronization processes.

I) Lifecycle Management - Export Metadata

1. Login to the Hyperion Shared Services Console using the admin user.

Note: If your system is configured to allow access directly from Hyperion Planning, you can access the
Shared Services Console by clicking on Administration > User Management.

2. Under Application Management, expand the Application Groups folder and the Default Application Group folder,

then select BSP.

Note: BSP refers to the application name used when Balance Sheet Planning was installed. If you used a
different name when the application was created, then select the name you actually used.
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3.

o [=] Hyperion Shared Services Console
Fle View Administration Help Welcome admin | Log Off ORACLE"
Applcation Wanagement AtifactList | Selecled drtifacts Search Anifacts | jon:  BSP
4 Hame Size (K8) | Type | Modified Date Woddied By | Description |
-IE iwmnn L +| [ Configuration Folder
S +| [ Global Artifacts Foider
*1 T} Business Rules. 41 (] Plan Type -
“’- L +| [ Relational Data Folder
+ [ Security Foler
El ovpema
+ T E PLOZZDOR:A
<1 T} Fie System
o W e
Pone T T T T S ocal intranet [Foew -,

On the Artifacts List tab, select the necessary artifacts for defining the Migration. This will export the Hyperion
Metadata in form of XMLs. If desired, you can click the Select All button at the bottom to select everything, and then
click Define Migration to open the Migration Wizard.

Alternatively, you can select all Global Artifacts and Plan Types by clicking on the checkboxes next to those captions.
You can also expand the Global Artifacts and/or Plan Type lists and select just the individual components you want
to migrate based on the metadata component to be synchronized, and then click Define Migration to open the
Migration Wizard. This may be preferable to selecting all artifacts from a processing time perspective.
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T - ) - - eage - @Tucs - ”

Weicome admin | Log Off ORACLE"

Source Application Group : Default Application Group
Source Application : BSP

|_Help.| <oack || next> | cancel

4 L3

) [ oeme o] o]
| - ifect List
oore CCrCrrrs Rk - |

4. Click the Next button to specify the destination and assign the file system folder name where requested.

1~ B - - b - GTeok -
Fie View Administraion Help Weicome admin | Log Off ORACLE
=[] File System
< TE sEre) & g5 [Metadata_Sync
+ "I} Fie System
+| ™%} Foundation
|_Help_| <Back || next:> | cancel
4 L3
e ] [osioe uanien ] conce ]
[orovse e
jpane _— T T T &duecalintraner loow -~

5. Click the Next button to open the Destination Options screen and review and confirm the displayed information. If
correct, click theNext button on the Destination Options screen to open the Migration Summary screen.
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B - 6 - - e - (Tads - ”
Weicome admin | Log Off ORACLE"
Destination Options :
L Anniigr:':: + Default Application Group :
(® Source Options 5"“?‘* W?‘m:m : BSP ;
@ T Group : File System
Drestinati lication : ta_Sync
(#) Destination Options.
|_Help._] < Back Next > Cancel
4 L3
[ ] [Costos iraisn ] conce]
[oovse PR
fpore n [T T T W Localinranet oot - g

6. Click the Execute Migration button to initiate the migration. A confirmation message will popup stating that
migration has started.

Ta v 6 - - eese - (Todk - ”
Fle Vew Adminstration Help Weicome admin | Log OFf ORACLE"
Avitaci Lot
Migration Summary :
1
Task | Location ication Group App/File System 1
s} : Source Default Application Group BSP 1
+ TT) Essbase PLOZZDOR z
1 21 Fie System
+! 75} Foundation
T R
4 L3
[es ] [ostes arsien ] conce]
T e
[Dore ol DD T s Localintranet: H00% -
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7. On the confirmation message popup screen, click the Launch Migration Status Report button to monitor
the progress of the migration. This will open a window displaying the status of the migration.

W =] Hyperion Shared Services Console

T B
Application Management

+1 [ User Directories
R pesieng [Fri=] > 1 per roge 0]
: e A::m s User Start Time c Time Duration Status

admin March 2, 2010 15:32:59 In Progress

E DMDemo ‘admin February 25, 2010 20:57:36 February 25, 2010 20:57:52 00:00:16 Completed

+| ¥} Essbase:PLOZZDOR:1 admin February 25, 2010 20:43:51 February 25, 2010 20:44:31 00:00:40 Completed

+| 7%} File System admin February 25, 2010 16:56:50 February 25, 2010 16:57:07 00:00:17 Completed

i ﬂFomubn admin February 25, 2010 13:45:21 February 25, 2010 13:45:35 00:00:14 Completed

admin February 25, 2010 11:32:24 February 25, 2010 11:33:12 00:00:48 Completed

admin February 21, 2010 13:36:53 February 21, 2010 13:37:42 00:00:49 Completed

admin February 21, 2010 13:32:55 February 21, 2010 13:35:43 00:02:48 Completed

B < B - i - resoe + (Grgok - 7
Welcome admin | Log Off ORACLE

| CETETN ¢ oston Status Report
Bone F T T T T Aocaliranest [H00% -
8. Click the Refresh button at the bottom of the screen to monitor the status of the migration. A "Completed" status

indicates that the migration process is finished.

Once the migration is completed, close the window and return to Enterprise Performance Management Hyperion
Planning for execution of Metadata Synchronization functions in Balance Sheet Planning.
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Il) Metadata Synchronization

To run Metadata Synchronization in Balance Sheet Planning, navigate to the Master Maintenance > Metadata
Synchronization menu item and four synchronization functions will be displayed for selection.

=

@ Oracie Hyperion Planning, Fusion Edeion S I -

Oracle Enterprise Performance Management System, Fusio
BEP | de

File Edt Wiew Administration  Tools Help RS |/ mEERS

Entar Data - Master Maintenance
Folders
) Use Rigi]  Assumption Forms oerus
i Forms Matadsts Synchronization |  Smartlist
Pese | Setup Tasks ¥ Hisrarchical Dimension
Flat - Standard Dimensions
Flat - Custorn Dimensions

Data Forms in BSP

i
i
i istics
¥ Deposit Servics Charge Annual
I Deposit Service Charges

i Financisl Plan o

Business Rules for Master Maintenance
I <Calculate Data Form - Master Maintenance >

Done [

Launch the appropriate synchronization routine(s) from the Metadata Synchronization menu:

1. Select SmartList option to synchronize the Smart Lists. A business rule, BSP_SmartList_Sync, will be run, after which
a confirmation message will appear stating that rule has been successfully executed.

2. Select Hierarchical Dimensions option to synchronize the hierarchical dimension members and hierarchies. A
business rule, BSP_HierDim_Sync, will be run, after which a confirmation message will appear stating that rule has
been successfully executed.

3. Select Flat - Standard Dimension option to synchronize the flat standard dimensions. A business rule,
BSP_Flat_StdDim_Sync, will be run, after which a confirmation message will appear stating that rule has been
successfully executed.

4. Select Flat - Custom Dimension option to synchronize the flat custom dimensions. A business rule,
BSP_Flat_CustDim_Sync will be run, after which a confirmation message will appear stating that rule has been
successfully executed.

Once the appropriate functions have been processed, you are ready to import revised metadata into Hyperion Planning.
lll) Lifecycle Management - Import Metadata

1. Login to the Hyperion Shared Services Console using the admin user.

Note: If your system is configured to allow access directly from Hyperion Planning, you can access the
Shared Services Console by clicking on Administration > User Management.

2. Under Application Management, expand the Application Groups folder and the File System folder, then select
Metadata_Sync.
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T4 S0 [ rypericn Shared Services Console
Fie Wew Adminstration Help

R - B - - e - GTeok -

Wekome admin | Log Off ORACLE"

oo P

@ ¢ B
Apglication Management Artifact List
*! i) User Directories Name | Size (x8)| Type | Mogified Date | Mogified By Descrigtion | =
=1 ) Application Groups Tc Fokar
N e I Clommaiierse o
+| [ Busness Rules Foler
= % ED““' Lo 6'1“’ +| [ Common Dimensicns Foider
£ ssbase PLOZZOOR: 1] Conpost Forms Follar
= 3Pl System +1[7] Custom Menus Folder
[1 BSP_06feb_bafore_ci.. L St by peree
0 8se_Lcu ["|a_Account Type Smart List February 21, 2010 admin
[ a_Amert_Neth. For.... Srmart Lint Februsry 21, 2010 samin
+ T3 Foundaton [ a_Asset_Ciassi_Stat... Smart List February 21, 2010 admin
[7|a_Core_Aitr_Adj Ty... Smart List February 21, 2010 admin
[7|a_Core_aitr_BS_Wo... Smart List February 21, 2010 admin
["/a_core_aitr_RC Smart List February 21, 2010 admin ]
["/a_Fee_Exp_Group Smart List Fabruary 21, 2010 admin
["|a_Fin_Fiag Smart List February 21, 2010 admin
[ a_terest_Accrual_.. Smart List February 21, 2010 admn
[ a_Net_Margin Smart List February 21, 2010 admin
[ a_Number_of_Acco... Smart List February 21, 2010 admin
[/ a_Pay_Equi_Come_... Smart List February 21, 2010 admin
[~ a_Pmi_atr_interest_ Smart List February 21, 2010 admin
["|a_Roll_Comv Smart List February 21, 2010 admin
["/a_Transter_Price_A. Smart List February 21, 2010 admin
[ _Transter_Price_M. Smart List February 21, 2010 admin
[T Actioncx Smart List February 21, 2010 admin
[~ AmortizatonMethod Smart List February 21, 2010 admin
[~ AssetPriorty Smart List February 21, 2010 admin
[ AssetStatus Smart List February 21, 2010 admin
[~/ Assetion Smart List February 21, 2010 admin
[~ Bockean Smart List February 21, 2010 admin
[ bsp_cox_bal Smart List February 21, 2010 admin

fuan,

Selectal [l Defie igeation ]mwi

Bone

T A oca iranet

B

3. Onthe Artifact List tab, select the artifacts under the Global Artifacts folder that you wish to import. You should
select the same artifacts you selected earlier in the Lifecycle Management - Export Metadata section of these
instructions. After selecting the artifacts, click the Define Migration button to open the Migration Wizard.

+| 7] Business Rules. © source
+) 7%} Dataut Applcation Grod
+1 %) EssbasePLIZ200R 1 || || @ Source Options
-) TE} File System
[ 85P_06feb_before || [} & Destination
[ BsP_LcH
IO | (| © oestinaton Ostions
+1 T2 Foundation
(&) Migration Summary

Source Application Group : File System
Source Application : Metadata_Sync

_Help | | cgack | iext> ]| cancel |

B - B - o - resge - e -
| Log 0t ORACLE

Weilcome admin

v

T v

Clear Seiections. || Define Migration | Cancel .

=

[ . " [ -

4. Click the Next button to choose the destination where the metadata should be imported. Select the Default
Application Group: BSP as the destination.
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Note: BSP refers to the application name used when Balance Sheet Planning was installed. If you used a
different name when the application was created, then select the Default Application Group reflecting the
name you actually used.

B B - v eae s v

= ] Applications
& @ Default Application Group:BSP

(£) Migration Summary

_reip_| |_cBack ||_tiexis ] cancel |
R M e

b ki 022 dor 2508 g ] T T e Sec fcovostbaty Mode] -Mrosere word] 4

5. Click the Next button to open the Destination Options screen and review and confirm the displayed information. If
correct, click the Next button on the Destination Options screen to open the Migration Summary screen.
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54 @2 @ Hyperion Shared Services Console 5 - ) - iwh - o rpage - (i Tools -
Weicome admin | Log O ORACLE
-1 ) Appbcation Groups . —
+ F1 APS Servers Destination Options
e Source
ﬂ%;m“:":“m ° Saurce Application , e < oo
o : roup *
+) 9} Essbase PLOZZDOR:A (8 Seurce Options Source Application : Metadata_Sync
- 7T} i System Deatinati pontion -
ﬂ|:| B5P_0fen_betore || [ & Destination o Group Default Group
0 BsP_LCH Dy : BSP
A/ Metadats_Sync (@ Destination Options
+) [T} Foundation
(&) Migration Summary
[_texts | cancel |
TR BT BT
Dore 50 B . | T

6. Click the Execute Migration button to initiate the migration. A confirmation message will popup stating that
migration has started.

) - B) - i - [reoe - GTook -
Log Off ORACLE"

Welcome admin |

@ Destinai

@ Destinstion Opti

&) Migration Summary

Execute Migration Save Migration Definition I < Back I Cancel I

T e e

| rtifoct List
pone L] T T T RS ocal ranet [Hoe -,

7. On the confirmation message popup screen, click the Launch Migration Status Report button to monitor the
progress of the migration. When the Status changes to 'Completed' the metadata import is finished.
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CHAPTER 18 Defining Process Attributes

This Chapter describes the dynamics of modeling data configuration using Assumptions defined in the Application.
This chapter covers the following topics:

® Overview

® Working with the Process Attributes Data Form

® Process Attributes Data Form Details

Overview

Balance Sheet Planning requires many different kinds of modeling data to simulate the cash flow dynamics of your balance
sheet. The Balance Sheet Planning Administrator configures this modeling data prior to submitting any cash flow
calculation requests. Examples of this kind of modeling data include:

® A forecast Interest Rate Scenario used in generating interest rates on future cash flows
® A Currency Rate Scenario used to calculate currency translations in multi-currency installations (optional)

® An Economic Indicator Scenario that can provide other useful information serving as a backdrop for forecasted
interest and exchange rates (optional)

[ | See Chapter 11 - Forecast Rates - Creating Interest Rate, Exchange Rate and Economic Indicator Scenarios

® A Maturity Mix scenario that describes product terms to maturity and amortization terms for new business
processing (see Chapter 20 - Maturity Mix Assumptions)

® A Rollover Scenario for processing of rollovers (optional; see Chapter 16 - Rollovers)
® A Prepayment Scenario to generate payment cash flows (optional; see Chapter 13 - Prepayments Scenario)

® Rules for Funds Transfer Pricing including FTP adjustments such as Liquidity, Basis Risk, etc. (optional; see Chapter
15 - Funds Transfer Pricing)

Balance Sheet Planning generally supports your ability to build and maintain multiple sets of these kinds of modeling
rules. For example, you may want to use one set of forecast rate assumptions for your Budget, but later may want to use a
newer set of forecast rate assumptions for your Forecast; or you may want to refine your Funds Transfer Pricing rule or
your Prepayment assumptions from Version to Version.

Process Attributes are used to inform the system as to which of your modeling rules will be used by the cash flow engine
for a given combination Scenario and Version. For example, the Baseline 1Q2015 Interest Rate forecast might be assigned
to the Scenario called 2015 Budget, and the Baseline Prepayment Scenario might be assigned to the Version called
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Bottom-Up Version 1. In this sense, the rules you want to use become " attributes" of the Version and Scenario
dimensions. The Process Attributes Data Form is used by the Budget Administrator to define these attributes of Scenario
and Version dimension members.

Working with the Process Attributes Data Form

To open the Process Attributes data form, click the 'BSP'-> Administrator Activities on the left panel and select Process
Attributes in the Data Form list.

Assigning Scenario Dimension Attributes

The Budget Administrator must first create interest rate, currency rate, economic indicator, maturity mix, rollover and CB
Prepayment scenarios and run metadata synchronization in order for scenarios to be available for selection in the Process
Attributes data form. Once this process is completed, clicking on the cells next to the desired scenario dimension member
will display the available scenarios for selection from the drop lists.

Scenario Attribute Definition Version Attribute Definition

IR. Scenario CR. Scenario EI Scenario

Rolling

Budget

Mo Scenario

Forecast

| Actual

Current

Previous Actual

Fctual ¥TD

Forecast Rem

The Budget Administrator assigns the attributes of the Scenario dimension by clicking on the respective cells next to the
appropriate Scenario dimension member and selecting the attribute values from the drop lists.

® IR Scenario: Select the interest rate scenario to be used in generating cash flow results. This attribute is mandatory.
® CR Scenario: Select the currency rate scenario to be used in currency translations.
® El Scenario: Select the economic indicator scenario to be assigned to the Scenario dimension member. The
definition and display of economic indicator data within Balance Sheet Planning is optional.
Once the Scenario dimension member attributes have been defined in the data form, click on the Save control to save the
data.

After saving the data, right click over the Scenario dimension member and select Export Scenario Definition to copy the
assumptions to the cash flow engine metadata tables.

Note: For any subsequent changes made to the 'IR Scenario' or 'CR Scenario' to be consumed by the
Cash-flow Engine, Users have to run the 'Export Scenario Definition' from the 'Scenario Attributes
Definition' form as explained above.
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Assigning Version Dimension Attributes

The Budget Administrator assigns additional processing attributes at the Version dimension member level.

Scenario Attribute Definition ( Version Attribute Definition
MM Scenario Rollover Scenario Prepayment Scenario Oumué&yr;eciorﬁng Transfer Pricing Rule Adjustment Rule PM Scenario
BU Version_1
Mo Version
First Pass
Approved
Reviewed

These attributes include the following:

MM Scenario - This attribute specifies the Maturity Mix Scenario to be used in processing.
Rollover Scenario - This attribute specifies the rollover scenario to be used in processing.
Prepayment Scenario - This attribute specifies the prepayment scenario to be used in processing.
Output By Reporting Currency - This attribute is reserved for future use and should be set to No.

Transfer Pricing Rule - This attribute specifies the Transfer Pricing rule to be used in processing. In Balance Sheet
Planning, Transfer Pricing rules contain the methodologies to be used in generating forward transfer rates. All new
business is transfer priced at origination. For variable rate business, both new business and current book of
business are re-priced at each rate reset event.

Adjustment Rule- This attribute specifies the Adjustment rule to be used in processing. In Balance Sheet Planning,
Adjustment Rules contain the methodologies to be used in generating forward transfer pricing adjustments
(Liquidity, Basis Risk, etc).

PM Scenario - This attribute specifies the Default Pricing Margin Scenario to be used in processing

Once the Version dimension member attributes are assigned, click on the Save control to save the assumptions.

Then right click over the version dimension member label, and click on Export Version Definition to copy the assumptions
to the cash flow engine metadata tables.

Note: Set the Evaluation Order for BSP cube, so Smartlists will be seen.
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Process Attributes Data Form Details

The Process Attributes Data Form is a composite form. This form is designed using the Scenario Attribute Definition Data
Form and Version Attribute Definition Data Form. This is created using the Standard 'Forms and Ad Hoc Grids' option

available in Manage in the BSP Folder.

w3
Create Rename Assign Access Move Delete Create Edit Move Delete Assign Access Rename Search: o %
Form Folders Form Description Last Modifiad Access
=1 & Forms Administrator Use - Calculate taxes and create a balanced balance .
| (o BSP = Balance Function Default chest and Incame skatement. 06/12/2014 4:44 P Write
. Administrator Use - Define balance sheet account cash Flow
I Administrator Activities B Chart of Account Characteristics processing attributes, 08/12/2014 4:44 PM Write
I Analyst Activities Administrator Use - Define balance sheet sccount cash Flow .
Coptal = Chart of Account Characteristics - Single COA proessing atiriates, 06122014 4:44 PM Write
Map Entity Di ber to Count by Entity fi
Applcation Administration 2 counterparty Entity Mapping Bt T (D G e 4 7 06/12/2014 4:44 PM Write
= Financial Plan Defaulk Administrator Use - Enter Balance & Pricing Drivers 07/21/2014 3:32 PM Write
E Intercompany Accounts and Eliminations Flan Intercompany Activity andfor Process Eliminations 06/12/2014 4:44 P Write
= master Maintenance Administrator Use - Access custom data Farms 06/12/2014 4:44 PM Wrike
B IMaturity Mix Default Administrator Use - Define default maturity mix assumptions 08/12/2014 4:44 PM Write
Define movement of loan balances from performing status through
5 Modsling Delinquencies non-performing stages. 08/12/2014 4:44 PM White
Map Chart of Account Dimension for Fes Calculations to Mon-
= Won- Interest Income COA Mapping Intgrest Income COBS 06/12/2014 4144 PM Write
[e:] Offset COA Mapping Eﬂ;?ngzglr-‘tsnf Account: Dimension member against Offset COA For 06/12/2014 4144 PM Write
B Pricing Marain Administrator Form for defining spread values 06/12/2014 4:44 PM Write
S Process Attributes Administrator Use - Define the Scenario and Version Attributes 06/12/2014 4:44 PM Wrike
= scenario Attribute Definition This Daka Form captures all the Scenario attributes 06/12/2014 4:44 PM Wrike
= Synchronization For Balance Accounts Synchronize Capey Balance Accounts with BSP COA 06/12/2014 4:44 PM Wrike
B Synchronization For Expense Accounts Synchronize Capex/WwFP Expense Accounts with BSP COA 06/12/2014 4:44 PM Write
Yersion Attribute Definitions This Daka Form captures all the version attributes 06/12/2014 4:44 PM Wrike
1 waiver COA Mapping g\oags(hart of Account Dimension for Fee Calculations b Waiver 06/12/2014 4144 PM Write

Scenario Attribute Definition Data Form

The layout of Scenario Attribute Definition Data form is displayed. This block of the Process Attributes Data form is the

Scenario Attribute Definition Data Form. This Form is designed on the 'BSP' Plan Type.

5inme Form: Scenario Attribute Definition

Prope: Layout Other Options Business Rules

Simple Farm Composike Form
Form: [Scenarin Attribute Definition |
Description: [This Data Form captures all the Scenario attributes ]
Plan Type: B5P

Enter Instructions:

0L Type="1"><LI> Attach attributes to each Scenario, <jLI»<LI=Al fields are mandatory, <jLI=

Preview

Save SaveE A,

Mext

Cancel

Finish
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Scenario Attribute Definition Details

The Point of View Dimensions are displayed on the form.

Layout

Froperties

Simple Form: Scenario Attribute Definitiory

Other Options

Business Rules

[ Ma Financial Element
4 Mo Entity
[ Mo version

= Ma customz

Rows
1 o ILwidDescendants{Scenario)

45 [ Mo Chart of Account
é|

# = begBalance

4o [ Mo vear
k.

I ILvioDescendants(Scenatio ALE... 4

.,

Point of view 7.

4o, [T Mo Currency ’.
f. = Mo Strateqy #.
#, [T Ha Customt s,
Page
Columns

A

il

[l grid Properties

Rows
Suppress missing blocks
Suppress missing data
Default rovw height Medium ¥

Columins

Suppress missing data

Default column width  Medium

m

2| validation Rules

e G K 4 b bl

walidate only For users with access to this form
walidate only for pages with existing blocks

validate only for cells and pages the user has
access ko

Seeded Dimension Member Selection on the Data Form

The following table shows the pre-defined dimension member selections on the Scenario Attribute Definition data form:

Dimension View

Dimension Name

Description

Column AttributeValue ILvlODescendants(Scenario Attributes)
Row Scenario Budget, Forecast, Rolling

Point of View Account No Financial Element

Point of View Version No Version

Point of View Year No Year

Point of View

Chart of Account

No Chart of Account

Point of View Entity No Entity
Point of View Currency No Currency
Point of View Strategy No Strategy
Point of View Period BegBalance
Point of View Custom 1 No Custom1
Point of View Custom 2 No Custom2
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Display Properties selection on the Data Form

This section contains the view, display properties, Printing, and context menu options.

Simole Form; seenariz Attribute Definition

ties Layout Other Dpl

ns

Business Rules

Cell Type
Currency values:

hon-currency values:
Percentags valuss:
Display Properties

[] Make Form read-only
Hide Form

Display missing values s blank
[] Enable Mass Allacate
Enable Grid Spread

Enable cel-lavel document

Message for Forms with no data:
Context Menus

Avvailable Menus

IMinirmurn
0 -
0 -
0 -

Mancimurm
z -
z -
4 -

Smart ¥iew Option

Enable offiine usage

Printing Options
[Z mclude supporting detail hd
[ Show comments

/| Format data

Shew attribute members
[T apply precision
Show currency codes

Show account annotations

A F Selected Menus

Assumption Forms
Balance Spreads
BalFunctionDef ault
BalFunctionOwerride
CapitalSummaryMenu

Dynamic User Yariables

7] Enable dynamic user varisbles

Preview

TS

ScenatioAttribute

i g 1 ik

Save Save As... Previgus Mext Cancel Finish

Business Rule Details

The Business Rules section allows you to define the business rules for Scenario Attribute Definition form.

Properties Layout

Si~aple Formy: Scenario Attribute Definikion

Other Options

Rules

Plan Type:  BSP -

Business Rules

% Selected Business Rules

Rule - BSP_Adjust_by_Amt

Rule - BSP_Adjust_by_Percent
Ruls - BSP_annusl_Fescal-_p11
Rule - BSP_Annual_FeeCalc_P22
Rule - BSP_Annual_FeeCalc_p33
Ruls - BSP_annual_FesCale_pas
Rule - BSP_Annual_FeeCalc_PSS
Rule - BSP_Annualize_*TD

Rule - BSP_Cale_Curr_Business_M
Rule - BSP_Calc_Partial

Rule - BSP_Calculate_Current_Business
Rule - BSP_Calculation

Rule - BSP_COA_Export

Rule - BSP_COA_ProcCall

Rule - BSP_COf_UpdateDefaults

Description

- «Caleulate Form:

m

L

<Select a business rule

Preview

Froperties

Save Save hs.. Previous Cancel Finish
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AttributeValue Dimension Member Details

The required Attribute Values to be associated with Scenario dimension have been created as dimension members of the
Attribute Value Dimension. The pre-defined Scenario Attributes have been highlighted in the following Screenshot:

Dimensions a
Folders
=169 Forms
TR Dimensions . Performance Settings Evaluation Order
9 Administrator Activities
7 Analyst Activities Attributevalue v . Sort: Descendants ¥ T 3] Search: Neme v & %
+| & Capital
)& Application Admiristration
Expand Collapse. Add Chid Add Sibling cut Edt || Delete C Show Ancestors Show Usage
(| neme & ¥ (5Tom) Alias  (Default) Data Storage Security Attributes Plan Type
=y Attibutevalue Never Share 14
----- FinFlag Dynamic Calc 14
No Attribute Value Value Never Share 14
Currency Converted Never Share 1,4
] Chart OF Account Attributes. HNever Share 1,4
s.Ar_1 IR Scenario Never Share 14
Forms in Administrator Activities s 2 i T 14
[ Balance Function Default S e A i
[ Chart of Account Characteristics R skl SIS .
[ Counterparty Entity Mapping “@ (] Version Attributes Never Share 14
5] Financial Plan Default Data Movement Store 14
[ intercompany Acceunts and Eiminations
[ Master Maintenance
[ Maturity Mix Default
[ Non- Interest Income COA Mapping
[ offset COA Mapping
] Pricing Margin
Process Atributes
£ Synchronization for Balance Accounts
[ synchronization for Expense Accounts
= Waiver COA Mapping Page: of 1| [Go | |start ||prev || Wext ||"End |

'AttributeValue' Dimension Members and Smart List Association

The AttributeValue Dimension members are associated with Smart Lists. The available values for Interest Rate Scenario,
Currency Rate Scenario and Economic Indicator Scenario Smart Lists appear in the drop down list. These values are
updated by running Metadata Synchronization after new scenarios are created in Master Maintenance.

Scenario Attribute Definition Version Attribute Definition

IR. Scenario CR. Scenario EI Scenario

Raolling

Budget

Mo Scenario

Forecast

Actual

Current

Previous Actual

Pctual YTD

Forecast Rem
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The required Attribute Values to be associated with Scenario dimension have been created as dimension members of
AttributeValue Dimension.

File Edit Wiew Administration Tools

Manage Smart Lists

Folders FI_FI
= HealthPlan
. f:?;n;sp Holiday_Type
HolidayType

ImpairmentOptions
m_Associated_Term
m_CF_Treatment
m_Compounding_Basis
rm_Mix_Flag
m_Prepayment_Meth
m_Rate_Change_Round_Type
Month

PayType

Performance

PhysicalLlocation
. Position

Diata Forms in BSP
@ Balance Function ~
@ palance Function Default

PurchReason
RetireOptions

D Calculate Deliquencies Expenses 5_ICurr_Rate_Scenario
& chart of Account Characteristics

1 Data Load

s_Eco_Indicator_Scenario

s_Int_Rate_Scenario

0

Each of the members of Scenario Attributes node of the 'AttributeValue' Dimension is associated to a Smart List. The
Smart List consists of entries of the Scenario Codes and Names created in the RDBMS.

The available entries for s_Curr_Rate_Scenario, s_Eco_Indicator_Scenario and s_Int_Rate_Scenario are created by
Metadata Synchronization.

lllustration

For example, the IR Scenario Attribute Value that appears in the Screenshot above has been created in the following
manner. In the following Screenshot, the Smart List created for Interest Rate Scenario is highlighted. This is created using
the 'Create' Button on the top of the page.

L] RetireOptions

[] s_curr_Rate_Scenario
O s_Eco_Indicator_Scenario
s_Int_Rate_Scenario

I | ecalavwbiania
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On Click of 'Edit' button (to view/modify the details), the following pop up appears:

Properties Entries Preview

Smart List: :s_Int_Rate_Scenaria
Label: \LABEL_INT_RATE_SCE
Display Order: 1D

#Missing Drop Down Label:
#Missing Data Form Label: :D-ata Form Setting

O Automatically generate 1D

The Entries in the Smart List will appear as shown in the Screenshot below:

/= Edit Smart Lists - s_Int_Rate_Scenario - Windows Internet Expl... Q@[Z]

Properties Entries Preview

Add || Delete

/= Edit Smart Lists - s_Int_Rate_Scenario - Windows Internet Expl... Q@@

[Save] [Canea] ,

ID Name

Label

BaselnterestRateScenario

BaselnterestRateScenaric

| Save H Cancel |

The created smart list is associated with the AttributeValue dimension member IR Scenario. This is highlighted in the fol-
lowing Screenshot. The Data Type Property is set to Smart List and the s_Int_Rate_Scenario Smart List is selected from the
drop down against the Smart Lists to attach the Smart List with the dimension member.
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{= Edit Member : S_Attr_1 - Windows Internet Explorer EE®E

Member Properties  Attribute Values UDA  Member Formula
Property Value
Name: S_Aftr_1
Deseription:
Alias: Drefault » IR Scenario
Datas Storage: Never Share “
Two Pass Calculation:
BSP Addition b
R ates
Plan Type: Core Addition w
Wrkfores
Capex
Marked for Delete: -
Smart Lisks: s_Int_Rate_Scenario o
Data Type: SmartList v
| Help Refresh || Save || Cancel |
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CHAPTER 19 Deﬁning Chart of Account
Characteristics

This chapter describes the usage of Chart of Account Characteristics and includes sections covering the pre-requisites,
workings and Form details.

This chapter covers the following topics:
® Overview
® Prerequisites
® Working with the Chart of Account Characteristics Data Form
® Chart of Account Characterisitcs - Details

® Chart of Account Characteristics Form Details

Overview

Most Chart of Account Characteristics are used to define payment, pricing, repricing, and other characteristics that are
used by the OFSAA cash flow engine in the processing of new business forecasts. Some characteristics are also used by the
OFSAA cash flow engine in the processing of current book of business (detailed instrument-level data). Other
characteristics are not employed by the cash flow engine but are used locally within Balance Sheet Planning.

The Budget Administrator is responsible for defining these characteristics. This chapter provides details on setting up
Chart of Account Characteristics for each of your budgeting products.

This chapter also describes how these characteristics are used in the OFSAA cash flow engine both in processing new
business forecasts as well as in processing current position instrument data. Finally, this chapter also outlines the
relationship between Chart of Account Characteristics and instrument-level cash flow columns.

Each Chart of Account Characteristics that applies exclusively to the simulation of new business forecasts has an analogous
instrument-level cash flow column. For example, an instrument record having ADJUSTABLE_TYPE_CD = 50 will be
processed as a Floating Rate product. The equivalent for new business forecasts is the "Adjustable Type" Chart of Account
Characteristic.

For details on these relationships, see the section below entitled "Related Instrument Columns". For additional details on
instrument-level columns and their usage in the cash flow engine, see OFSAA Cash Flow Engine Reference Guide, Chapter
6 - Cash Flow Dictionary.
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Note: It is important that all the relevant characteristics for each Chart of Account defined are specified.
BSP provides default value/s for cash-flow simulation of Chart of Account member/s with partially defined
COA characteristics to prevent the Cash Flow Engine from terminating abnormally. These results may not
accurately reflect the underlying balances.

Prerequisites

® Chart of Account Dimension Members are created

® Metadata Synchronization has been processed.
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Working with the Chart of Account Characteristics Data Form

This section covers access to the Chart of Account Characteristics Data form to define the Chart of Account attributes. To
access the data form, Go to BSP Folder-->Administrator Activities--> and then COA characteristics.

Forms

Form Folder o 3¢ = 3% &,

Forms
BSP
[Administrator Activities |
Analyst Activities

Forms in Administrator Activities

Farm

E Chart of Account Charagteristics

EH Counterparty Entity r~1a|;§1g

B Financial Plan Default

] Intercompany Accounts and Eliminations
EH Master Maintenance

5 Maturity Mix Default

R Maturity Mix Default - Read Only

R Maturity Mix Default - Single Mix

W

Business rules for Chart of Account Char;

BSP_COA_UpdateDefaults
< Calculate Form - Chart of Account Characterist...

This will open the Enter Data - Chart of Accounts Data Form .

Chart of Account Characteristics

\)J COA_Hierarchy: BSP_COA
USD : US Dollar -|i%i

COA Attr 1 COA Atr 2 COA Aftr 3 COA Attr 4 COA Attr 12 COA Attr 13 COA Aftr 14 COA Aftr 15 COA Attr 16 COA Aftr 17 COA AHr 19 COA Atr 20 COA_Aftr 21 COA AHr 23
Balance Sheet Adjustable Tyr Interest Type Met Margin Fla Model with Gre COA Interest ¢ Percent Taxab Payment Equiv Rolling Conver Amortizing Me Market Rate Ir Transfer Rate Interest Accru; Transfer Price

Convention | Fixed Rate Interest In Floating Ne... Mo No Do Not Adj No Rolling. Level Yield IRC_Testl Actual_Actual

ttributeValue

10001:US Treasuries
10002:US Agencies
10003:Municipal Bonds
12001:Commercial Paper
20001:Fed Funds Seld

Select or enter values in the data form for relevant characteristics for each chart of account dimension member listed as
rows in the data form. Click on the Hyperion Save control to save the data.
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Note: To open and work with one chart of account dimension member at a time, first open the Chart of
Accounts data form. Right click over the dimension member you wish to work with and select the Navigate
to Single COA View menu item. This will open a form where the chart of account dimension is a page
dimension and the different attributes are displayed as rows on the form.

To view the Smart Lists, set the Evaluation Order for BSP cube.

Right click over a row on the Single COA View form and select the Back to COA Characteristics Form to return to the
original display.

Chart of Account Characterisitcs - Details

Classes of Characteristics

The following are the three different classes of characteristics:
® Characteristics Applicable to ALL Business
® Characteristics Applicable to New Business Only

® BSP Only Characteristics

Characteristics Applicable to ALL Business

The OFSAA cash flow engine uses these characteristics both in the processing current position instrument data (current
book of business) as well as in the processing new business forecasts.

Chart of Default Value
Account Typical or most used by Cash
Characteristic Values common value Flow Engine Description

Model with No & Yes No (rarely used) | No Used in conjunction with Net Margin Flag, Modeling
Gross Rate with Gross Rates typically applies to loan servicing
situations.

If your institution has sold loan serving rights for
some of your assets (most typically mortgages), the
rates paid by customers on those assets (gross rates)
will be greater than the rates received by your bank
(net rates). If you model with Gross Rates, both a net
and a gross rate will be calculated within the cash
flow engine and both gross and net rate financial
elements will be generated. The gross rate will be
used for prepayment and amortization calculations,
and the net rate will be used for income simulation.

When Modeling with Gross Rates, the behavior of
the net rate at reprice events depends on your
selection of Net Margin Flag.

COA Interest No & Yes No No This option allows interest payments to be
Credited capitalized as principal on simple/non-amortizing
instruments. Applies only when Balance Sheet
Model is Non-Amortizing.
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Chart of
Account
Characteristic

Values

Typical or most
common value

Default Value
used by Cash
Flow Engine

Description

Percent Taxable

No predefined
values

Zero

N/A

Not used by cash flow engine. Only used in BSP
Balancing process (Hyperion business rule)

Payment Do Not Adjust & | Do Not Adjust Do Not Adjust In most cases, interest rates are not adjusted for the
Equivalent Semi Annual differences in pay-basis between the quote basis of
Compounding Quoting the pricing index and the payment frequency of the
Convention Convention account to which the index is assigned. Some
instruments, notably Canadian Mortgages, follow a
convention that the interest rates are adjusted. In
this case, the Pay-Equivalent Compounding
Convention should be set to Semi-Annual Quoting
Convention. For other accounts, the convention
should be set to Do Not Adjust.
No Rolling
Convention
Following
Business Day
Rolling Modified No Rolling No Rolling Reserved for future use
Convention Following Convention Convention

Business Day

Previous
Business Day

Modified
Previous
Business Day

Product Characteristics Applicable to New Business Only

The OFSAA cash flow engine uses these characteristics in processing new business forecasts. Most of these characteristics
perform the same role in cash flow engine processing of new business forecasts as their "Related Instrument Columns"
perform in cash flow engine processing of detailed current position data (see table below).

Characteristics applicable to new business only can be further subdivided into the following sub-classes:

® Core Product Characteristics

Payment Characteristics

°
® Adjustable Rate Characteristics
°

Negative Amortization Characteristics
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Core Product Characteristics

Core characteristics include such items as amortization type (conventional, balloon, non-amortizing, etc), adjustable type
(fixed, floating, other adjustable, etc), and interest rate codes.

Chart of Default Value
Account Typical or most used by Cash
Characteristic Values common value Flow Engine Description
Conventional Method of amortizing principal and interest. The
Fixed choices consist of all standard OFSAA codes and all
Balloon additional user-defined codes created through the
Payment Payment Pattern and Behavior Pattern interfaces.
Conventional The cash flow engine supports 3 types of
Adjustable "scheduled" amortization (Conventional, Level
- Principal, and Simple), but scheduled amortization
Adjustable . .
Balance Sheet Negative N/A Value is app.hes only to instrument data rec?‘rds (not to"new
Model Amortization required business). Do not select any of the "scheduled
amortization types as a COA Charactristic. They are
Non-Amortizing displayed only because they are in a general sense
Rule of 78s "valid" amortization types (but they are not valid for
new business).
Level Principal
Payments User Defined Payment Patterns and User Defined
Lease Behavior Patterns are defined using Payment
Patterns and Behavior Patterns custom forms under
Annuity Master Maintenance. When a pattern is defined, the
Other BSP Administrator must add the pattern information
to the Smart List for this attribute using the
Metadata Synchronization available in Master
Maintenance Form.
Fixed Rate This attribute identifies the repricing method and
Floating Rate repricing characteristics of the account. User
Defined Repricing Patterns are defined using the
Adjustable Type | Other None Value is Repricing Patterns custom forms under Master
Adjustable required Maintenance. When a pattern is defined, the BSP
User defined Administrator must add the pattern information to
Repricing the Smart List using the Metadata Synchronization
Pattern available in Master Maintenance Form.
Amortizing Straight Line Level Yield Straight Line Used only where deferred balances exist. This
Method for and Level Yield attribute is the "new business" equivalent of the
Premium, instrument level column called
Discounts, AMORT_METH_PDFC_CD.
Costs, Fees
Market Rate No predefined None Value is All the Interest Rate Codes defined under Master
Interest Rate values required Maintenance > Interest Rates are available for

Code

selection. Interest Rate Codes are defined during
implementation, and there are no seeded values.
The Smart List Entries for this attribute are updated
using right click option 'Metadata Synchronization' in
Master Maintenance Form. The Market Rate interest
rate code identifies the market interest rate used in
conjunction with Market Rate Spreads as the index
in the pricing of account balances.
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Chart of
Account

Typical or most

Default Value
used by Cash

Characteristic Values common value Flow Engine Description

Lease Residual No predefined None Contingent When Balance Sheet Model is Lease, this value

Percent values specifies the residual amount as a percent of the
new business balance. Otherwise, this attribute is
not used.

Original No predefined Zero Zero The percentage of new business balances to to

Deferred values deferred.

Amortization

Percent

Payment Characteristics

These characteristics pertain to payment attributes (e.g., payment frequency) but values are required for all characteristics
regardless of the amortization type of the product (i.e., even for non-amortizing products).

Chart of
Account

Typical or most

Default Value
used by Cash

Characteristic Values common value Flow Engine Description
Payment No predefined One Value is The Payment Frequency defines the frequency of
Frequency values required payment (P & |, Interest or Principal) in units (days,
months or years). Values should be between 1 and
999. Decimals not allowed except .5 and .25
Payment Days, Months, Month Value is Used in conjunction with Payment Frequency
Frequency Years required
Multiplier
Compounding Daily Simple Value is Indicates the compounding used to calculate interest
Basis Monthly required income. The Compounding Basis determines the
number of compounding periods per payment
Quarterly period.
Semi-Annual
Yearly
Continuous
Simple
At Maturity
Interest Accrual Actual/Actual 30/360 Value is The Interest Accrual Method specifies the accrual
Method Actual/365 required basis to be used in calculating |ntere.st |ncome.or
expense for the account. Also used in generating
Actual/360 FTP charges & credits.
30/360
30/Actual
30/365
Interest Type In Advance vs. Interest in Value is Interest in advance is rarely used
In Arrears arrears required
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Chart of
Account

Typical or most

Default Value
used by Cash

Fixed Net Rate

Characteristic Values common value Flow Engine Description
Net Margin Flag | Floating Net Floating Net Contingent Relevant only when Model With Gross Rate = Yes.
Rate Rate For Floating Net Rate, the net rate reprices in

conjunction with the gross rate, at a value net of
fees. For Fixed Net Rate, the net rate equals a fixed
fee equal to the net margin. See OFSAA Cash Flow
Engine Reference Guide for details.

Adjustable Rate Characteristics

These characteristics apply to adjustable rate products and are only used by the cash flow engine when the Adjustable
Type Code is other than Fixed. Nonetheless, it is good practice to populate each characteristic.

Chart of Default Value
Account Typical or most used by Cash
Characteristic Values common value Flow Engine Description
Repricing No predefined N/A Value is Repricing Frequency defines the contractual
Frequency values required frequency of rate adjustments
Repricing Days, Months, Month Value is Modifies Repricing Frequency
Frequency Years required
Multiplier
Tease Period No predefined Zero Contingent The term over which Tease Discount is applied (from
values origination, e.g. 6 months)
Tease Period Days, Months, Month Contingent Modifies Tease Period
Multiplier Years
Tease Discount No predefined Zero Contingent The tease discount is used in conjunction with the
values original rate to calculate the tease rate. The tease
rate is the original rate less the tease discount. The
percentage discount from the contractual rate.
Rate Cap Life No predefined None Contingent Maximum rate for life of the instrument
values
Rate Set Lag No predefined Zero Contingent Period by which the rate lookup lags the repricing
values event date.
Rate Set Lag Days, Months, Month Contingent Modifies Rate Set Lag
Multiplier Years
Rate Change No predefined N/A Contingent Rounding precision. Example: 0.01 rounds to the
Rounding Factor | values nearest basis point. Used only when Rate Change
Rounding Type is other than No Rounding.
Rate Change No Rounding Round Nearest Contingent Used in conjunction with Rate Change Rounding
Rounding Type Round Up Factor.
Round Down
Truncate
Round Nearest
Rate Increase No predefined See CFE Ref Contingent The maximum rate increase over one repricing cycle
Period values Guide
Rate Decrease No predefined See CFE Ref Contingent The minimum rate increase over one repricing cycle
Period values Guide
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Chart of
Account

Typical or most

Default Value
used by Cash

Characteristic Values common value Flow Engine Description
Minimum Rate No predefined See CFE Ref Contingent The minimum required change in rate in a repricing
Change values Guide cycle
Rate Floor Life No predefined See CFE Ref Contingent Minimum rate for life of the instrument

values Guide
Rate Increase No predefined See CFE Ref Contingent Maximum rate increase for life of a new business
Life values Guide balance
Rate Decrease No predefined See CFE Ref Contingent Maximum rate decrease for life of a new business
Life values Guide balance

Negative Amortization Characteristics

These characteristics are only used by the cash flow engine when the Balance Sheet Model (Amortization Type) is

Adjustable Negative Amortization.

Increase Period

values

Chart of Default Value

Account Typical or most used by Cash

Characteristic Values common value Flow Engine Description

Payment No predefined None Contingent The frequency at which the payment amount is

Change values recalculated for adjustable negative amortization

Frequency instruments.

Payment Days, Months, None Contingent Defines the frequency unit, in months or days, at

Change Years which a product's payment adjusts.

Frequency

Multiplier

NGAM No predefined None Contingent Frequency at which current payment necessary to

Equalization values fully amortize the instrument is re-computed.

Frequency

NGAM Days, Months, None Contingent Defines the frequency unit in months or days

Equalization Years

Frequency

Multiplier

Payment No predefined None Contingent Maximum payment decrease allowed during life of a

Decrease Life values negative amortization instrument.

Payment No predefined None Contingent Maximum payment decrease allowed during a

Decrease Period | values payment change cycle of a negative amortization
instrument.

NGAM No predefined None Contingent Maximum negative amortization allowed, as a

Equalization values percent of original balance. E.g., if principal balance

Limit should never exceed 125% of original balance, this
column would equal 125.0

Payment No predefined None Contingent Maximum payment increase allowed during the life

Increase Life values of a negative amortization instrument

Payment No predefined None Contingent Maximum payment increase allowed during a

payment change cycle on a negative amortization
instrument
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BSP Only Characteristics

These characteristics are utilized by business rules with the Balance Sheet Planning application but are not utilized by the
OFSAA cash flow engine.

Chart of
Account

Typical or most

Default Value
used by Cash

Characteristic Values common value Flow Engine Description
Transfer Rate No predefined H#MISSING N/A Not used; reserved for future use
Interest Rate values
Code
Transfer Price Actual/Actual H#MISSING N/A Not used; reserved for future use
Accrual Method Actual/365
Actual/360
30/360
30/Actual
30/365
Financial Yes & No H#MISSING N/A Not used; reserved for future use
Element Flag
Number of Yes & No #MISSING N/A Not used; reserved for future use
Accounts
Method
On Balance Yes & No Yes Yes Reserved for future use; BSP 8.0 does not support off
Sheet COA balance sheet products
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CoA Characteristics and Instrument Cash Flow Columns

Class

Chart of Account Characteristic

Related Instrument Column

Core Product Characteristics

Balance Sheet Model

AMRT_TYPE_CD

Adjustable Type

ADJUSTABLE_TYPE_CD

Amortizing Method for Premium, Discounts,

Costs, Fees

AMORT_METH_PDFC_CD

Market Rate Interest Rate Code

INTEREST_RATE_CD

Lease Residual Percent

RESIDUAL_AMOUNT

Original Deferred Amortization Percent

CUR_PAR_BAL, CUR_BOOK_BAL,
CUR_DEFERRED_BAL

Payment Characteristics

Payment Frequency

PMT_FREQ

Payment Frequency Multiplier

PMT_FREQ_MULT

Compounding Basis

COMPOUND_BASIS_CD

Interest Accrual Method

ACCRUAL_BASIS_CD

Interest Type

INT_TYPE

Net Margin Flag

NET_MARGIN_CD

Adjustable Rate
Characteristics

Repricing Frequency

REPRICE_FREQ

Repricing Frequency Multiplier

REPRICE_FREQ_MULT

Tease Period

Tease Period Multiplier

TEASER_END_DATE

Tease Discount

For data records, the teaser discount is
embedded in low initial CUR_NET_RATE prior to
first rate reset at the end of the teaser period

Rate Cap Life

RATE_CAP_LIFE

Rate Set Lag

RATE_SET_LAG

Rate Set Lag Multiplier

RATE_SET_LAG_MULT

Rate Change Rounding Factor

RATE_CHG_RND_FAC

Rate Change Rounding Type

RATE_CHG_RND_CD

Rate Increase Period

RATE_INCR_CYCLE

Rate Decrease Period

RATE_DECR_CYCLE

Minimum Rate Change

RATE_CHG_MIN

Rate Floor Life

RATE_FLOOR_LIFE

Rate Increase Life

RATE_INCR_YEAR

Rate Decrease Life

RATE_DECR_YEAR

Negative Amortization
Characteristics

Payment Change Frequency

PMT_CHG_FREQ

Payment Change Frequency Multiplier

PMT_CHG_FREQ_MULT

NGAM Equalization Frequency

NEG_AMRT_EQ_FREQ

NGAM Equalization Frequency Multiplier

NEG_AMRT_EQ_FREQ_MULT

Payment Decrease Life

PMT_DECR_LIFE

Payment Decrease Period

PMT_DECR_CYCLE

NGAM Equalization Limit

NEG_AMRT_LIMIT
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Class Chart of Account Characteristic Related Instrument Column
Payment Increase Life PMT_INCR_LIFE
Payment Increase Period PMT_INCR_CYCLE

Chart of Account Characteristics Form Details

The 'Chart of Account Characteristics' Data Form has been created using the 'Manage Data Form' feature available in
Hyperion Planning on the BSP Plan Type. The Point of View Dimensions are hidden on the form. All the leaf members of
the Chart of Account Dimension members appear in the Row Dimension. There are no Page Dimension selections for this
data form.

Seeded Dimension Member Selection on the Data Form

The table below displays the seeded dimension member selections for each of the dimensions on the data form.

Dimension View Dimension Name Description

Column AttributeValue ILvlODescendants(Chart Of Account
Attributes)

Row Chart of Account ILvlODescendants(BSP_COA)

Point of View Entity No Entity

Point of View Period BegBalance

Point of View Account No Financial Element

Point of View Scenario No Scenario

Point of View Version No Version

Point of View Strategy No Strategy

Point of View Year No Year

Point of View Custom 1 No Custom 1

Point of View Custom 2 No Custom 2
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AttributeValue Dimension Member Details

The required Attribute Values to be associated with Chart of Account dimension have been created as dimension
members of AttributeValue Dimension. The created Chart of Account Attributes have been highlighted in the following
Screenshot.

D\mens\nr{}
Folders
19 Forms —
Dimensions . Performance Settings Evaluation Order
AtributeValue ¥ Sort: Descendants ¥ Zf 3] Search: Neme ¥ &
Expand Collapse Add chid Add Sbling cut Edit || Delete Show Ancestors Show Usage
Name 2 ¥ (65 Total) Alias (Default) Data Storage Security Attributes Plan Type
48 L attibutevae Never Share 1,4
FinFlag Dynamic Calc 1,4
No Attribute Value Value Never Share 1,4
Currency Converted Never Share 14
COA_Attr_1 Balance Sheet Model Never Share 1,4
COA_attr_2 Adjustable Type Never Share 1,4
Forms in Administrator Activities COA_Attr_3 Interest Type Never Share 14
3 Balance Function Defauit CoA_Atr 4 Met Margin Flag Never Share 1,4
[ chart of Account Characteristics
B sty i Mot COA_Attr_12 Model with Gross Rate Never Share 1,4
[ Finanaial Plan Default COA_Attr_13 COA Interest Credited Never Share 1,4
[ Intercompany Accounts and Eliminations COA_Atr_14 Percent Taxable Store. 14
[ master Mainte
B8 Meoir e COA_Atr_15 Pay Equivalent Compounding Convention Never share 14
9 Maturity Mix Default
B Non- Interest Income COA Mapping COA_Attr_15 Roling Convention Never Share 1,4
[ Offset COA Mapping COA_Attr_17 Amortization Method Prem Dis Costs Fees Never Share 1,4
B Pricng Margin Co_Attr_19 Market Rate IntRate Code Never Share 14
(Erproces Atvbuics co_Atr_20 Transfer Rate Int Rate Codk Never sh 14
=] synchrenization for Balance Accounts ol e fenster Rate IntRate Coce fever share z
9 Synchronization for Expense Accounts COA_Attr_21 Interest Accrual Method Never Share 1,4
[ Waiver COA Mapping COA_Attr_23 Transfer Price Accrual Method Never Share 1,4
oA attr 74 Financisl Flement Flan Neusr Shars 14

'AttributeValue' and Smart List Association

The 'AttributeValue' Dimension members are associated with Smart Lists. The required Smart Lists for the Attribute Values
for the Chart of Account Dimension have been created in Hyperion Planning using the 'Manage Smart List option'. The List
of created Smart Lists is as shown in the following Screenshot. The Smart Lists specific to Chart of Account Dimension have
been highlighted.

Eile Edit ¥iew Administration

Manage Smart Lists
Folders

=/ 5 Forms

i asp Create || Edit | Delete

Smmart Lists (61 Total)

Smart Lists

a_Account_Type
a_amort_Meth_For_Prem_Dis_Costs_Fees
a_Asset_Classi_Stat_n_Related_Acct
a_Core_Attr_Adj_Type
a_Core_attr_BS_Model

a_Core_Attr_IRC

a_Fee_Exp_Group

a_Fin_Flag
a_Interest_Accrual_Method
a_Net_Margin
a_Mumber_of_Accounts_Method

Data Forms in BSP
i2 Balance Function A
2 Balance Function Default
i Calculate Deliquencies Expenses
i) Chart of Account Characteristics

I

I

E -
i a_Pay_Equi_Comp_Conv
i’ Data Load

L

L

[

I

a_Pmt_aAttr_Interest_Type
i) Deposit Service Charge Annual a_Roll_Conv
i) Deposit Service Charges
i) Financial Plan

a_Transfer_Price_Accrual_Method

a_Transfer_Price_Method

i Financial Plan Default

S} 18 7 o N 5 | 5 5 o 5 T e

ArkinnCV
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lllustration

For example, the Balance Sheet Model Attribute Value (a_Core_attr_BS_Model) that appears in the Screenshot above has
been created in the following manner. In the following screenshot, the Smart List created for Balance Sheet Model is
highlighted.

This is created using the 'Create' control.

File Edit View Administration Tools Help =

Manage Srnart Lists
Folders

=/ 5@ Forms

P Bsp Create || Edit || Delete

Smart Lists (61 Total)

[J smart Lists

a_Account_Type
a_Armort_Meth_For_Prermn_Dis_Costs_Fees
a_Asset_Classi_Stat_n_Related_Acct
a_Core_Attr_Adj_Type
a_Core_Attr_BS_Model

a_Core_Attr_IRC

a_Fee_Exp_Group

S

a_Fin_Flag

On Click of 'Edit' control, the following pop up appears:

/= Edit Smart Lists - s_Int_Rate_Scenario - Windows Internet Expl... Q@@

Properties Entries Preview

Smart List: :s_lnt_Rate_Scenartn
Label: LABEL_INT_RATE_SCE
Display Order: 10 v

#Missing Drop Down Label:

#Missing Data Form Label: Data Form Setting v:

O Autormatically generate ID

[Help: |:Save |:Cancel]

The Entries in the Balance Sheet Model Attribute Smart List will be as shown in the following Screenshot. The Entry IDs in
the Smart List will correspond to the Codes in the corresponding MLS table of FS Data Model. For Balance Sheet Model,
the IDs used correspond to the codes in the FSI_Amortization_Type_MLS table
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(2 Edit Smart Lists - a_Core_Attr_BS_Model - Windows Imemer...?lﬂu

e ——

Pro;rties W' Preview i

? Add Delete

D

Name

Label

100

ConventionalFixed

Conventional Fixed

ConventionalAdjustable

Conventional Adjustable

AdjustableMegativeAmortization

Adjustable Negative Amortization

MonAmortizing

Mon-Amartizing

Ruleof7as

Rule of 78s

Conventionalschedule

Conventional schedule

Levelprincipalschedule

Level principal schedule

Simpleinterestschedule

Simple interest schedule

LevelPrincipalPayments

Level Principal Payments

The created smart list is associated with the AttributeValue Dimension Member- Balance Sheet Model. This is highlighted
in the following Screenshot.

[~ Edit Member : S_Attr_1 - Windows Internet Explorer
Member Properties  Attribute Values UDA  Member Formula

Property

Name:
Description:

Alias: .Default v .IR SCenario
Data Storage: Never Share
Two Pass Calculation:

BSP Addition

Rates

Plan Type: Core Addition
Wirkforce
Capex

Marked for Delete: -

Smart Lists: s_Int_Rate_Scenario

Data Type: .Smartl.lst

Help Refresh | Save || Cancel |
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CHAPTER 20 Maturity Mix Assumptions

This chapter describes the procedure for creating and working with Maturity Mix Scenarios and Assumptions.
This chapter covers the following topics:

® Overview

® Prerequisites

® Working with Maturity Mix Default Forms

® Maturity Mix Default Form Details

Overview

Maturity Mix Assumptions are used to define Term and Amortization Term properties for each of your Chart of Account
products in order to support the processing of new business volumes. Your new business forecasts are captured and
simulated through the Budget Administrator's Financial Plan Default form or through the Planning Analyst's Financial Plan
form.

Note: Term is the original term to maturity; Amortization Term is the term over which a product is
amortized. Term and Amortization Term are generally the same. Only balloon products have Term <
Amortization Term.

For each of your Chart of Account products, the simplest (and minimally required) Maturity Mix Assumptions are a single
value of Term and a single value of Amortization Term where the same values apply to each forecast month. For many and
perhaps most of your products, this simple approach will be appropriate.

However, more sophisticated Maturity Mix Assumptions can be used to support specific use cases. The most common use
case for a more sophisticated set of Maturity Mix Assumptions is to reduce the number of Chart of Account products that
must be collected and modeled without sacrificing the accuracy of your cash flow results. Your selection of a planning
Chart of Account is a strategic decision so an understanding of Balance Sheet Planning's Maturity Mix model is essential.

Maturity Mix Assumptions support these use cases using new business volume "mix breakouts" that can vary over the
course of your forecast.

Mix Breakouts

For each of your Chart of Account products, Maturity Mix Assumptions allow you to subdivide your new business forecasts
into smaller components each of which can have its own Term and Amortization Term. For example, you might want to
forecast new business volumes for Fixed Mortgages as being composed of 75% fixed 30-year mortgages, 20% fixed 15-year
mortgages, and 5% fixed 15-year balloon mortgages (balances that amortize over 30-years but mature in 15-years).
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Mix Breakouts across time

Maturity Mix Assumptions also allow you to manage the allocation to each subdivision or "mix breakout" over time. For
example, continuing with the above example, you may anticipate a change in the blend of new business volumes for
30-year fixed vs. 15-year fixed vs. 15-year fixed balloon within the Fixed Mortgages product. You may want to start with a
75%/20%/5% mix-breakout but move towards a 65%/25%/10% mix-breakout by the end of your forecast.

Management of the Planning Chart of Accounts

In the above example, the Chart of Account product was Fixed Mortgages. By employing a maturity mix breakout strategy,
Maturity Mix Assumptions allow you to forecast a single new business volume for Fixed Mortgages while the cash flow
engine assigns different terms to maturity for separate, pro-rata shares of that new business volume for each mix
breakout. Alternatively, instead of planning at the Fixed Mortgages level, you might have established 3 separate Chart of
Account products: one for 30-year Fixed Mortgages, one for 15-year Fixed Mortgages, and one 15-year Fixed Balloon
Mortgages. In this scenario, it is possible that your 3 separate products might roll up to a Fixed Mortgages node in your
Chart of Accounts hierarchy.

In evaluating where it might be appropriate to employ Maturity Mix Assumptions to reduce number of planning products,
keep in mind that there are advantages and disadvantages to each approach.

By forecasting at the Fixed Mortgages level, you can reduce the number of separate new business forecasts you are
requiring your planning community to collect and process. Your Planning Analysts would have to collect and process 3
times as much data if you choose to forecast at the lower, "3- product" level". However, by choosing to forecast at the
Fixed Mortgages level, your final results will be expressed in Planning at the Fixed Mortgages level; if you had chosen to
plan at the "3-product" level, then your final results in Planning would be expressed at the more detailed, 3-product level.

In addition, by forecasting at the Fixed Mortgages level, you are assuming that your mix-breakout percentages will
accurately represent the actual mix breakout you would have achieved if planning analysts had forecast each of the 3
sub-products independently.

Other Use Cases

Since Maturity Mix Assumptions affect the runoff profile of your new business volumes by layering in pro-rata percentage
volumes having different terms to maturity, and since Maturity Mix Assumptions also allow you to vary the mix breakout
percentages as well as the terms to maturity within each mix breakout, sophisticated Maturity Mix Assumptions can be
used to model packages of any kind of product having this blended quality.

Note: If your objective is to generate a customized runoff profile of your new business volumes, it is
recommended that you use Behavior Patterns or Prepayment Assumptions instead of Maturity Mix
Assumptions.

Default Maturity Mix vs. Override Maturity Mix Assumptions

Default Maturity Mix Assumptions for each Chart of Account are set by the Administrator. Optionally, the Administrator
can allow analysts to view and/or modify default Maturity Mix Assumptions.

Maturity Mix Scenarios

One set of Maturity Mix Assumptions is required for cash flow processing, but you may maintain multiple independent set
of Maturity Mix Assumptions. Each complete set of Maturity Mix Assumptions is stored under its own maturity mix
scenario (dimension members in the Assumption dimension). This chapter covers the definition of default values for
Maturity Mix Assumptions by the Budget Administrator using the Maturity Mix Default data forms.
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Prerequisites

® Chart of Account dimension members have been created and metadata synchronization has been processed.

Note: You should define Maturity Mix Assumptions for all level0 COA values under a node even if there is
no financial data entered for a COA in Financial Plan Default form.

Working with Maturity Mix Default Forms

To access Maturity Mix Default forms, navigate to BSP > Administrator Activities and select one of the Maturity Mix
Default forms.

Forms
Form Folder e RXB=dFE
I Forms
BSP
Administrator Activities
Analyst Actrvities

Forms in Administrator Activities

Form
[[7] Balance Function Default

[T] Chart of Account Characteristics Al
[] Counterparty Entity Mapping

[[7] Financial Plan Default

] Intercompany Accounts and Eliminations

[EI] Master Maintenance

5] Maturity Mix Default

) Maturity Mix Default - Read Only W
FT] Maturity Mix Default - Single Mix

Maturity Mix Default - Single Mix

Introduced in release 8.0.2, this form allows Administrators to define a single Term and a single Amortization Term for
each Chart of Account product that only requires a single mix maturity mix model. For example, your 5-Year Auto Loan
product will probably have a 5-year term to maturity and a 5-year amortization term for every month in your forecast. All
of your Chart of Account products conforming to this simple pattern can be defined using the Maturity Mix Default - Single
Mix form.

It is likely that a simple maturity mix model will satisfy your needs for the majority of your products. For these products,
the Maturity Mix Default - Single Mix form allows you to rapidly establish sets of baseline maturity mix data.
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After selecting Maturity Mix Scenario and Currency and clicking 'Go', the form lists all of your defined Chart of Account
products.

Maturity Mix Default - Single Mix
BaszeMMSoenario - US Dollar - il

» Default Term Default Amortization Term  Default Mix Percent
U5 Treasuries 1 1 100%
US Agencies 2 2 100%
Municipal Bonds 3 3 100%:
Commarcial Paper 4 4 100%,
Fed Funds Sold 5 5 100%
Reverse Repos 6 L 100%
Agsets Balancing Account 7 7 100%%
Platinum - Intro Rate a ] 100%
Visa Gold @ @ 100%.
Preferred Mastercard 10 10 100%
Farm Loans 1 1 100%
Student Loans 2 2 100%
Consumer - Mise. 3 3 100%
Auto Loans 4 4 100%
Home Improvement Losns 5 5 100%6
Line of Credit 6 & 100%:
Comml Loans-Fixed 7 7 100%
Comml Loans-ARM 8 a8 1009
Construction Loans 9 9 100%
Mortgage Fixed 15 YR 10 10 100%s

'Default Mix Percent' is a non-editable column. If a product has a 'Default Mix Percent' that is not 100%, that product
should not be altered. If you do alter a product having a 'Default Mix Percent' that is not 100%, your edits to that product
will not be saved when the form is saved. Products having 'Default Mix Percent' other than 100%, i.e., products having a
"mix breakout", can be configured and saved using the Maturity Mix Default form.

After editing the Default Term and Default Amortization Term for products having Default Mix Percent of 100%, all of the
Default Terms and Default Amortization Terms you have configured are saved to Essbase as Default Mix Percent = 100% for
"Mix 1"for each month in your forecast.

Note: Chart of Account products are expected to conform to either a simple model (100% in Mix 1; no mix
breakout) or to a "mix breakout" model (2 to 10 mix breakouts), and your selection is expected to remain
consistent through time. You should avoid configuring products as having a mix breakout in one period but
no mix breakout in other periods. When working with the Maturity Mix Default - Single Mix form, products
having 100% in Mix 1 in the first month of your forecast are assumed to be 'Single Mix' products. On saving
the Maturity Mix Default - Single Mix form, any product having 100% in Mix 1 in the first month of your
forecast will be saved as 'Single Mix' products, and all data in Mix 2 to Mix 10 for these products will be
removed.
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Maturity Mix Default - Read Only form

New in 8.0.2, the Maturity Mix Default - Read Only form provides Administrators a single view of Maturity Mix Default
definitions.

Maturity Mix Default - Read Only

U5 Dollar Forl Mmszararcl -

-4
q
£3

US Treasuries  Mix 1 [ S—
Dafak Term
Dafak Amortzatien Term
Darfasl Mix Parcant
Darfast Term
Dafaul Amortzston Tarm
Mic ) Dadai Mox Parcent
Dafast Trm
Dafauk Amortzaton Term
Mod | Dafu bix Parcant
Dl Term
Dwfask Amortzation Term
Diwfaslt Mix Parcent
Dafak Term
! Defasit Amortaation Term
U Agenciel | M1 pog e M Parcent
Dt Term
Dfauls Amoraatcn Term
Muricipal Bords Mix 1 D Mox Parcene
Defauk Term
Dafauk Amorszaten Term

55 ¢

i

Y cc¥aaVee¥inipss’?

Ziiznizgfssi
ss¥cc¥asYee¥isiess’

ss¥ssfccaalec¥isiasy?
Eefss¥cc¥aa¥ec¥indnai!
TR AT T T T AT
b F¥EiccdesYec¥usinni”
ks SsudiccdoaYoe¥uniunns?
i §

§

ST SIS S

iids
§
E§

Maturity Mix Default

For Products with multiple mix breakouts (2 - 10 mix breakouts), you should use the 'Maturity Mix Default' form. Select a
combination of Maturity Mix Scenario, Chart of account, Currency and Year dimensions on the Paging Dimensions and
click 'Go' to define Default Mix Element values.
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Note: Your Default Mix Percentages must add to 100% in each forecast period.

Mix Breakouts

The Maturity Mix Default data form supports 10 pre-defined mix breakout columns labeled Mix 1 to Mix 10. These mix
breakouts allow the cash flow engine to subdivide a period's new business volumes into smaller components each of
which can have its own Term and Amortization Term.

For example, if you want to model two different Terms and Amortization Terms for all new business volumes generated for
a single Chart of Account value, enter values in Mix 1 and Mix 2, along with values for the associated Terms and
Amortization Terms. The sum of Mix Percentages must equal 100 percent. For many of your Chart of Account products,
you may only need one mix breakout (i.e., 100% under Mix 1). Balance Sheet Planning supports a maximum of 10 mix
breakouts.

The 10 mix breakouts are captured in the Mix Breakout dimension in the Rates plan type.

|-.Bﬁlenshns *. Performance Settings Evaluation Order
(Mxgreakost V| AddDimension
Expand Colapse Add Child add St Edit
Name & ¥ (14 Total) Alas (Default) Data Storage
L [ Nevershae

=l oy Mix Never share

Mix 1 Store

Mix 2 Sore

Mix 3 Store

Mix 4 Store

Mix 5 Sore

Mix & Sore

Mix 7 Store

Mix & Sore

Mix 9 Store

Mix 10 Store

MO Mix Breakout Store
M Flag Dynamic Calc
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Mix Elements

Each of the three Maturity Mix Assumptions (i.e., Mix Percent, Term, and Amortization Term) is associated with three Mix
Elements: a "Default" value, an "Override" value, and an "Effective" value. These Mix Elements are members in the Rate
Element dimension in the Rates plan type.

Dimensions . Perfomance Settings Evaluation Onder
| RateBement bt Add Dumension Sort: | Descendants |
Expand Cedapse Add Child Addd SHing fars Eddt Delete
Name < ¥ (19 Total) Al (Defaul) Data Storage :
L RateBement Fever Share
HO FateEk ment Never Share
Market_Rate_Spread Market Rate Spread Store
B 5 HEl Mix Percent Stere
M Default Mix Peroent Store
Mol Creerride M Peraent Store
5 Ly HE2 Term Stare
MR Dief auit Term Store
Moz Creerride Term Store
= = ME3 Amortization Term Store
MmE Default Amortization Term Store
M3 Creermiche Amortization Term Store

When the Budget Administrator defines and saves default Maturity Mix Assumptions, data is stored in Essbase under the
'Default' Mix Elements. For example, a Budget Administrator's Default Mix Percent definitions are stored under 'MD1 -
Default Mix Percent', his default Term definitions are stored under 'MD2-Default Term', and his default Amortization Term
definitions are stored under 'MD3-Default Amortization Term'. When Planning Analysts make Entity-level adjustments to
default maturity mix assumptions, their adjustments are stored under the 'Override' Mix Elements. For example, a Plan-
ning Analyst's overrides to Default Mix Percentages are stored under 'MO1 - Override Mix Percent', his overrides to default
terms are stored under 'MO2 - Override Term', and his overrides to default amortization terms are stored under 'MO3 -
Override Amortization Term'. Planning Analyst overrides to the Budget Administrator's default Maturity Mix Assumptions
are described in Chapter 23 - Analyst Data Forms and Functions.

Mix Element Definitions

The following table describes each of the Mix Elements in the Mix Element dimension.

Dimension Value Required/Description Description

Term Required The length, in months, of the term to
maturity for one corresponding mix
breakout

Mix Percent Required The mix percentage for this term number

Amortization Term Required Amortization term in months.

After defining the default maturity mix assumptions for a combination of dimension members, save the data by clicking on
the Save control. Then proceed to the next combination of dimension members and repeat the process until finished. Be
sure to click on the Save Control when finished.
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Note: Clicking on the Save control saves the information to Essbase.

Maturity Mix Scenarios

Note that Balance Sheet Planning collects M

aturity Mix Assumptions by Chart of Account by Currency by Year and by

Period but also by "maturity mix scenario", a member in the Assumptions dimension.

Dimensions . Ferformance Settngs Evaluakon Order
:Am.npb\:\n V_ A Owreereson
Expand Colapse A Child Edit Custom Attributes
Hame = 7 [14Total) Az (Defsit) Dt Storage
O ~Tassumplion | [ [ever share
| Pricing Mangin Soenans Shore
# ] Inerest Rabe Soenaric hever Shate
| Currency Rate Soenara Hever Thare
) Ecruruoemic Irudica tor Scenaro Hever Share
= Maburity M Soenaro hever Share
100 Bt Ce g Kerwer Share
N Asgumgbiord Never Thare

Independent sets of Maturity Mix Assumptions may be maintained under different maturity mix scenarios, and you may
establish as many independent sets of Maturity Mix Assumptions as you wish. When you process data through the cash
flow engine, the operative or active set of Maturity Mix Assumptions is assigned as a Version Attribute. The choice of the
active set of Maturity Mix Assumptions is set by the Administrator (see Chapter 18 - Defining Process Attributes).

Creating Maturity Mix Scenario

1. Go to the Assumption Dimension under Administration -> Manage -> Dimensions.
2. Select the "Assumption" dimension from Dimension drop down.
3. Select the Maturity Mix Scenario and click "Add Child" menu to add a child member to this Maturity Mix Scenario
Node.
Dimensions
Dimensions Performance Settings  Evaluation Order
7:2: <Al Plan Types > || Demensonl] Assumpton [=|Hp " sort Descandants [w] 3§31 cearch  Mame
Actions = View = ;ﬂ,"_ 5 Hipetach = TE Y
Hame Alias (Default)
Azgrnp o
Pricing Mangin SCEnanio
Interest Rate Scenario
Currency Fate SCenand
Economic Indicator Scenaric
Maturity M Scenario
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4. Give a numeric number with max length of 5 to member Name with alias as Alphanumeric.

CHmES S
Al Chald : Asnsmmption : Hatarty Mix Scrnaria

Hember Proporiies.  UDA  Hember Formuls

1000 -

Deefaiit -

S Mool

& hEver Dhave -

s || Addition

BEset Save Cancel

Click Save.
Perform LCM export using Shared services

Run the Metadata Synchronization for Flat - Custom Dimensions and Smart List.

© N o w

Perform LCM Import into the BSP application using Shared Services for the following LCM artifacts (as shown in the
below screenshot).

[ "Smart Lists" under "Global Artifacts".

[ | "Assumption" under "Plan Type" -> Rates -> "Standard Dimensions "

et Lt | | Spbeted it | Geanch bellach

Note: Above steps will be applicable for Integrated Setup also.
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Be Sure Your Default Maturity Mix Assumptions Are Complete

The Maturity Mix Assumptions Default form gathers maturity mix data by Chart of Account by Currency for a single Period
& Year under a specific maturity mix scenario. It is important that you establish Default Mix Assumption data across all
Periods and Years within your forecast horizon (see the section that follows entitled Copy Across Chart of Account,
Currency, Period, and Year Dimensions).

Note: If you are using a single currency, it is recommended that you " activate" only the single currency you
need. If you are using multiple currencies, it is not required that you establish mix assumptions for every
Chart of Account & Currency combination. You can instead establish your mix assumptions using the
Default Currency. Within cash flow processing, Default Maturity Mix Assumptions for a Chart of Account for
a specific month (Year & Period) that are stored under the Default Currency apply unless other Default
Maturity Mix Assumptions for the same Chart of Account and month are found under a specific currency
(e.g., USD, EUR, GBP).

This means that you can establish your mix assumptions at the Chart of Account/specific-Currency level for
some Chart of Account members and at the Chart of Account/Default Currency level for other Chart of
Account members. When maturity mix data is passed to the cash flow engine, mix data found at the Chart
of Account/specific-Currency level takes precedence over mix data found at the Chart of Account/Default
Currency level.
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Copy Across Dimensions

This section covers the Copy Across feature that can be used to copy maturity mix assumption data across Product, Chart
of Account, Currency, Period, and Time dimension members.

The administrator can copy data to other products and currencies through the copy across option.

Prerequisites

® Data for Source Dimension Members is defined.

To access the Copy Across feature, right click on the Maturity Mix Default Form and select Copy Across.

|H.r'|l.|r|r|' Mix Dt

Dafalt Mix Purgent

Dafalt Torm

Ciefandt Amertization Term

Hex 3

Feb Maz Agr
E-ri:w.'h:w
Eiit ¥
Adpast b
[ commarats
4 §isnartiog Detsl
IRl Changes History
§P Brackments
() LeckUsiack Cells
S ansbze
ﬂ').'\-:;-u Aad Wi Grid
Select &l
Clata 'abdahion Messagei

Ay ¥

A pop up (Run Time Prompt) appears to capture Dimension Members required to execute business rule
'BSP_CopyAcross_Def'. The Run time Prompt Variables are detailed below. Note that some of the run-time prompts are
hidden on the run-time prompts screen, and are automatically read from the page where the function is launched.

Variable Name

Associated Dimension

Type

Description

Rates_COA_S

Chart of Account

Hidden

Picks the Chart of Account
Dimension Member selected
on the Page Dimension.

Rates_Currency_S

Currency

Hidden

Picks the Currency Dimension
Member selected on the Page
Dimension.

Rates_Year_S

Year

Hidden

Picks the Year Dimension
Member selected on the Page
Dimension.

Rates_Period_S

Period

Hidden

Picks the Period Dimension
Member selected on the Page
Dimension.
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Variable Name Associated Dimension Type Description
Rates_Assumption_S Assumptions Hidden Picks the Assumptions
Dimension Member selected
on the Page Dimension.
Rates_COA_Targ Chart of Account Visible Allows to select the Target
Chart of Account Dimension
Members.
Rates_Currency_Targ Currency Visible Allows to select the Target
Currency Dimension
Members.
Rates_Year_Targ Year Visible Allows to select the Target
Year Dimension Members.
Rates_Period_Targ Period Visible Allows to select the Target
Period Dimension Members.
Rates_Scenario_S Scenario Visible Allows to select the Target

Scenario Dimension Member.

The run-time prompts screen will open as reflected below:

Furstvvm Brpsaptn - B9 Copplosen el

&
]
&
N
o
W
g
W

* Pants W o e of ACIDud

= Pasn i P Targel Chark ol denmard{B]
* Manes e P ey

= Piaiia it P Targel Corsima ]

P e P Panad

® Bamsn wenct it Taoget Barscsd 5]

= Plaaen o P o

= Plamsn saiect P Taogad Vase(5]

fEEEE s s s

Select Dimension Members in the Run Time Prompts screen using the Selector icon against each Dimension Selection. All
the run time prompts allow for multiple selections of Dimension members except for the Scenario dimension.

Note: The Run Time prompts also allow targeting of node level dimension members. In order to copy
across to all members in a node, select a node level member from the Member Selection browser, right
click and select 'Level 0 descendants'.
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Runtime Prompls - BSP_CopyAcross_Def =
Membser Sedecton :h
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Rumntime Prompts = B5F_CopyAcross_Def
Member Selection A

Demengiong  Curnemdy |

HMembers  Vaiables
arrRLTHEw@
Mgmnber Name Hernber Mg
Currency Currendy
g:lll':tc Efid -
s Cadrency
TREL m
B -
EUR .:.ib
usp
1% Mo Qurnemsoy :'_1?

R EMoe

&

Remove All

Click on 'Launch' button to run the business rule

Node level COA Copy Across
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Rusntime Prompts - BSP_Copyhcross_Del ¥
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Launch Cancel

Leaf level COA Copy Across

wtlm-e Prompts - BSP_CopyAcross_Def ®
Prompt Text Yalue

&F = Plesse poect the Chart of Account “10001" s
i ™ Mease select the Target Chart of Account{S) "16001" o
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& = Please select the Target Currency{5) uELT L
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Verify results at the intersection defined by selection of dimension members in the run time prompt.
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Maturity Mix Default Form Details

The Maturity Mix Default data form has been created using the 'Data Forms and AdHoc grids' feature available under

Administration-> Manage.

The first section, Properties shows the form details.

The Layout section allows you to select dimension members.

The 'Suppress Missing Data' in the Row Dimension Member Properties is checked to drive the display of mix elements

based on the selected Chart of Account Dimension Member Characteristics.

IR

T ————

Seeded Dimension Member Selection on the Form

The table below displays the seeded dimension member selections for each of the dimensions on the data form.

Dimension View Dimension Name Description

Column Mix Breakout MixTotal,ILvlODescendants(Mix)

Row RateElement Default

Page Chart of Account Descendants(BSP_COA)

Page Entity ILvlODescendants(BSP_Entities)
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Dimension View Dimension Name Description

Page Currency ILvilODescendants(Currency)
Page Assumption ILvlODescendants(Maturity Mix Scenario)
Page Year &FirstYr,&SecondYr

Page Period IDescendants(YearTotal)
Point of View Scenario No Scenario

Point of View Version No Version

Point of View Strategy No Strategy

Point of View Account No FE - Rates

Point of View Term Points No Term Points

Point of View Custom 1 No Custom 1

Point of View Custom 2 No Custom 2

Point of View Entity No Entity

Mix Breakout Dimension Member Details

Mix Total shows the Total for RateElement- Mix Percent calculated using Member Formula. ILvl0Descendants(Mix)
includes Level zero members of Mix consisting of all Mix Breakouts.

Columns

_| ILvidDescendants(Mix) 4 LJ | Formula Label

RateElement Dimension Member Details

The Mix Elements dimension members in the RateElement Dimension have been selected in the Row Dimension using the

Attribute Value.

1

Rows

4 MD1,MD2,MD3

ki
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Selector Icon

The Selector Icon is used to select the Default from the Attribute 'Value Type' as shown below.

M RabeEement

Merket_Rale_Spresd
*| Mix Hements

Initerest Ratze Codes

Econamic [ndicators

Tao Cumancy

£l

L}

The Other Options section allows you to modify the other details such as, Smart View, Display, Printing, and context menu

and so on.

1| Alzce selection n s=parste rows

Fotms i Admeislratee Actvibies

] Batanee Funchion Default

[ Chart af Account Characteristics

] Counterparty Entity Mapping

[E] Financial Plan Diefault

I tntercompany Accounts and Eiminations
[ Master Maintenance

2] Matuity P Defauit

[Ef] on- Interest Income COA Maoping
] Offset COA Mapping

] Pricing Mrgn

Eyprocess Attributes

] Synchrorization for Balance Accounts
I Synchronzation for Expense Accounts
] Waver COA Mapping

Nen-<urrency vabies:

Percentage vahues:

Display Properties

[ Make form read-only

1] Hide Form

[¥] Orspiay missing values as blank
7] Enable Mass Alocate

[¥] Enable cd spread

7] Enabie celldevel document

Message far forms with no dsta:

Context Menus.
Availatle Menus

Fors.
Belence Spreas
BalFuncticnDefauit
BalFunctionOverride
CapralSummaryMenu
Dynamic User Variables
T Enable dynamic user varisbles

‘Smart View Option
[£] Enable oHfine usage

Printing Options.

7] Include supporting detal W -
] shaw comments.

[¥] Format data

7] Shaw attrbute members

) agply precsion

[# Show arency codes

[¥] Shaw account amnotations

A ¥ Selected Menus.

M4 _Defauit

i g i

save Save As..

_Previous | et | Cancel

LucBoh...
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The Business Rules section allows you to define the business rules for maturity mix form.

Form and Ad Hoc Geid Mansgement
foidems Simple Form: Maturity Mox Defect

HIS Fo _Properbes | Lsyout | Other Cptions || Business Rules

FlanType: Rates w

‘Busnass Rules

& 7 Selected

Rule -5 _CopyAaross
Rue -85 Elmiate
Ruke -B5°_FR_CRS_Dotalmport
|| | Rule -BSPFRFIS Datalmport
[} Rule -B5F_FR_IRS_Datalmport
Fuks -5 Maurity_Mx Default

Rule -B5° _PM_DataEeport

Rube -B5°_pM_proccal
Rule -PM_Dataxport
Sequence - B5P_Calulate
Forms in Adminisiratar Activities

£ Balence Function Default

5 Chart of Account Characteristics

51 Caunterparty Entity Mapping

I Financia! Plan Defauit

5} Intercompany Accounts and Elmnations

Descrption
<Select 2 busness nuie>

ih s o e

<Calaate Form:>
Rotes - BSP_CopyDefinibon
Rates - BSP_CopyAcross Def
Rates - BSP_MMexpert_Seq
Rates - BSP_CopyEntityDefinition

] Master Msntenance
] Maturity Mo Defait
3 Nan-Tnterest Income COA Mapping
2] Offset COA Mapping

3 synchronization for Balance Accounts
5 Synchvontzation for Expence Accounts
51 Waiver COA Mapping

_ revew

§
It
&

el | Boleh

Attribute Value Creation

A Custom Attribute 'Value Type' is created for RateElement from the screen using the 'Custom Attributes' button as shown

below.

* Mz RateElement
Market_Rate_Spread Market Rate Spread
| MixElemrents

Interest Rates Coces

Economic Indicators

To Currency

Never share
Store

Mever share
Never Share
Never Share

Store

| i BB Performance Settings Eveluation Order
RateElement ¥ Sort: Descendants » 31 3 Search: Mame ¥ &
Expand Collspse Add child Edit Custom Atfributes
Name < ¥ (15 Tofal) Alias  (Default) Data Storage Security Attributes Plan Type

The created Attribute 'Value Type' with members 'Default' and 'Override' are shown below in the screenshot.
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ey : S ) |
=} Manage Attributes and Values - Windows Internet Explorer = | — -
Create Modify Delete Create Add Child Add Sibling Modify Delete Alias
| | Attribute RateElement [l & ¥ Attribute Values
5 VaueType
] = override
Help Close

Association of Attribute Value

The Mix Elements need to be assigned to the Attribute 'Value Type' at member level as shown below. For example, select
'Default Mix Percent' click on 'Edit' button as shown in the example below.

fﬁ ©. Ferfommance Settngs " Ewsluaton Order
Raleerent T A EdEDiraTag sor: Deseendants v 3 Y search: name v @
Exparnd | Colepse | addChid madsping | | st || Pece || Edt | Delete Sl tom AtibiEs | show Ancestors Shew Usage
Name < F (15 Toml Abms D fault] Cata Storage Seourthy Atmmhutes Flan Type
S RateElement Hewier Shars 2
Mo RateElement Newer Share L
Market_Rate_Spresd Market Rabe Saread Slore z
El Ly MixBements Mevver Sharz 2
ST ML Default My Feroent Store. ew z
RRR = Cwarride Mix Percent Stare iew 2
B ) ME2 Term Shore 2
e [ ME3 Amertzation Term Store z
Interect Ratac Codes Mewer Share 2z
Ecanomic Trdicaters Never Share 2
- To Curtercy Store z
Page: oF 1 TG0 L Peren B
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Assign 'Default' Value in the pop-up as shown below on the Attribute Values Tab.

{* Edit Member : MD1 - Windows Internet Explorer FEX
Member Properties = Attribute Values UDA  Member Formula
attribute values S < hssigred Attribute Values
= ValueType = Dabault
O Default
O Override
<l
s
v
< 2
el | [Refresh|[save || Cancel]

Click on 'Save' control in the toolbar to save data into Essbase.
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List of Mix elements

The following table lists the mix element dimension members that are seeded within Balance Sheet Planning. Each mix
element is listed with Data Storage, Data Type and Smartlist definitions where appropriate. Each mix element includes
default and override children, which are used to separately store administrator defined defaults from analyst overrides.

When user navigates to the Maturity Mix Override data form from Financial Plan form, and the Administrator has already
defined values for the same combination in the default form, then Analyst will be able to see those values under the
Default Mix Elements in a read only mode. Analyst can override the values using the override mix elements.

Name Alias Data Storage Data Type Smart List
MD1 Default Mix Percent Store Percentage
MO1 Override Mix Percent Store Percentage
MD2 Default Term Store Non Currency
MO2 Override Term Store Non Currency
MD3 Default Amortization Store Non Currency
Term
MO3 Override Amortization Store Non Currency
Term
Note: For Smart Lists to appear, Evaluation Order for Rates cube should be set.
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CHAPTER 21 Pricing Margin

This chapter describes the procedure for creating and working with Pricing Margin Scenarios.
This chapter covers the following topics:

® Overview

® Working With the Pricing Margin Default Data Form

® Pricing Margin Form Details

Overview

Pricing Margins allow you to define default market rate spreads for each of your Chart of Account products. Pricing
margins are defined period by period based on your active Time Bucket definition, for each product and, potentially, for
each currency. Pricing margins work together with underlying interest rate forecasts to determine customer rates for new
business volumes. Your new business volumes are captured and simulated through the Budget Administrator's Financial
Plan Default form or through the Planning Analyst's Financial Plan form.

Using the Assumption dimension, you may generate multiple, independent sets of Pricing Margin data. You may, for
example, generate a full set of Pricing Margin data for use in one setting (e.g., Pricing Margin Version 1) and another full
set of Pricing Margin data to use in a different setting (e.g., Pricing Margin Version 2). Balance Sheet Planning provides this
flexibility by requiring the Budget Administrator to assign an "active" set of Pricing Margin data to each Version of data
you generate (see Chapter 18 - Defining Process Attributes).

When you require more complex definitions of pricing margins to model unique account pricing details, user-defined
repricing patterns can be used.
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Working With the Pricing Margin Default Data Form

To access the Pricing Margin Default data form, navigate to BSP > Administrator Activities > Pricing Margin.

Fages Descripson Instnciions
&mﬂ Adkrinisirator Use - Caloulate taxes and create a balaroed balince sheet and income statement. View
Chawt of Account Characteristics Adrinssirater Use - Define balance sheet acoount cash flaw processing atirbutes. Waew
Goumnberpar by Enbty Migging s Enity Dimeras marber 1 Counterparty Entty for Blmanations Yaew
Einaroal Plan Defpult Adminssirator Use = Enter Balance & Pridng Drivers. iew
Inbercompany Accounts and Eminatons Plan Entercompany Actvity andior Process Elminatons Yiew
Masiter Mantenance: Adminisirator Use - Access custom data forms Vet
Mty b Defalt s Use - Define defaull it azmmplions ek
- Inderest Ingome OO Maooing Map Char t of Aooount Dmension for Fee CalaulaBions fo Mon-Interest Income O0ds Vw
Ciffet COA Mappirs Mg Chir't of Aocounl Demension mesber sganst Offset COA for Blring ord W

1| Pricing Margin Admanistrator Form for defining spread values.

Process Altrbutes Administrator Use = Define the Soenario and Version Attributes

Smshronization for Balonce Accounts Synchronize Capex: Balance Accounts with 559 COA View
smshronization for Expenss Accounts Synchionize Capex WP Expense Accounts with BSP COA Vg
mpver COA Magoing Map Chart of Account Demension for Fee Caloulaions to Waiver COAs arwy

Select a combination of dimension members on the Paging Dimensions and click 'Go' to define default Market Rate Spread
values.

ORACLE Hyperion Planning

Fle Ed View Ad

Admrestrator Acthities - Pricng Margn
Foiders

n Page [ BasePtticenann W US Treasunes | [ U5 Dolar W Go

9 Forms L

+ i Capital Fred

* g Apphcation Adminsratin Jn Feb Mar g | May | hn | Y] |

+! ff Workdoree Market Rate: Spread 0% 0% 0% 0% 0% 0% 0%
El B5F £

I Administrator Activites
5 Analyst Actrvibes

Define Market Rate Spread values for each Period & Year in your forecast for each Chart of Account value and Currency
Value.

Note: Note that the Paging Dimensions also include the selection of a " Pricing Margin Scenario". The
"Pricing Margin Scenario" value is selected from a predefined list of scenarios generated by the
Administrator and stored under the Assumption dimension.

The purpose of capturing your Pricing Margin data by "Pricing Margin Scenario" is to allow you to maintain
multiple, independent sets of Pricing Margin data. You may establish as many independent sets of Pricing
Margin data as you wish. When you process data through the cash flow engine, the operative or active set
of Pricing Margin data is assigned as a Version Attribute. The choice of the active set of Pricing Margin is set
by the Administrator (see Chapter 18 - Defining Process Attributes).
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| Dimensions . Performance Settings . Evaluation Order
|Assurr[xim W Add Dimension
Expand Colapse Add Child Add Sb i - Edit
Name “ ¥ (14 Total) Alias (Default)

——
(=] .y Pridng Margin Scenario
4000 BasePMScenario
# __| Interest Rate Scenario
® __] Currency Rate Scerario
# | Economic Indicator Scenario
# | Maturity Mix Scenario

No Assumptions

Pricing Margins are combined with underlying interest rate forecasts to generate rates that will apply to new business
forecasts. Users should set Pricing Margins that will result in gross rates for Chart of Account values that are configured to
Model With Gross Rates = Yes; and users should use set Pricing Margins that will result in net rates for Chart of Account
values that are configured to Model With Gross Rates = No (for details, see Chapter 19 - Chart of Account Characteristics).

Note: Within the Financial Plan form, users can specify one of three " pricing drivers"
Use Administrator Default

New Add Rate

New Add Market Rate Spread

Default Pricing Margins are applied when users select Use Administrator Default.
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Creating Pricing Margin Scenario

1. Go to the Assumption Dimension under Administration -> Manage -> Dimensions

2. Select the "Assumption" dimension from Dimension drop down.

3. Select the Pricing Margin Scenario and click "Add Child" menu to add a child member to this Maturity Mix Scenario

Node.

Dimensions

Dimensions Performance Settings

Plan  <all Plan Types> E| Dimensiol

Tuna
Actions v View v 3% I
MName

Assumption

eres:
Currency Rate Scenario
Economic Indicator Scenario
Maturity Mix Scenario
10000
Mo Assumptions

arno

Evaluation Order

|55 i Detach =

=R
Alias (Default)

SampleMMixScenario

4. Provide a numeric number with max length of 5 to member Name with Alias as Alphanumeric.

Dimensions
Add Child : Assumption : Pricing Margin Scenario

Member Properties LUDA  Member Formula

MName 50000

Description

Aliag Table Default

Aliag SamplePMScenariol

Data Storage  Store
Two Pass Calculation
BSP
Rates (V] addition
Plan Type Core
Wrkforce
Capax
Data Type Unspecified
Smart Lists

Enable for Dynamic Children '_

Mumber of Possible Dynamic Children 10

11

Reset Save

5. Click Save.
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Dimensions

Dimensions Performance Settings  Evaluation Order

:ji: <All Plan Types > E[ Dimension Assumption |:|l%/ Sort Descendants |:| 2t JSearch Name
Atonsv View~ A XD/ Ravy "TBRE Hoeh T =1

Name Alias (Default)
Assumption
Pricing Margin Scenario
> 50000 SamplePMScenario
> Interest Rate Scenario

» Currency Rate Scenario
» Economic Indicator Scenario
Maturity Mix Scenario
10000 SampleMMixScenario
> No Assumptions

6. Perform LCM export using Shared services
7. Run the Metadata Synchronization for Flat - Custom Dimensions and Smart List.

8. Perform LCM Import into the BSP application using Shared Services for the following LCM artifacts (as shown in the
below screenshot).

a. "Smart Lists" under "Global Artifacts".

b. "Assumption" under "Plan Type" -> Rates -> "Standard Dimensions".

Adfifact List | | Selected Artfacts | Search Artifacts
e Type Madified Date Masdfied By Deserptan
[ Configuration Fodder
[ Gobal Artfacts Folder
[ Calculaiion Mandsper Rulésé. Folder
[ Common Dimensions Foider
[ Composite Forms Foider
Custom Menis: Folder Copy
Folder
PREE Foider
[T Substibation Varizbles Focher
Foider
Folder iprl 22, 2016 iy
Folder Apdl 22, 2016 ey
Folder dpal 22, 2016 admin
Folder Apal 22, 3016 1717 adenn
[ Aairibute Dimensions  Folder
[T Cade seripts. Folder
[T Caloialation Manager Ry Folder
[T Dt Forms Folder
[T Foule files Foider
[ Standard Dimensions.  Foider
[ | Assumpbon | Demenion Mprl 25, 2016 121314 admin
Hioc reaki Dusieridinn Apal 25, 2016 : e
[ RateBlement Brmension sprl 25, 3016 admin
[ Term Points Dumension ipal 25, 2016 12:1 adma
[ Wridoree Foider April 22, 2016 17:17:44 admin
e Seet Al e

Note: Above steps will be applicable for Integrated Setup also.
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Pricing Margin Form Details

The Pricing Margin Default data form has been created using the 'Data Forms and AdHoc grids' feature available under
Administration-> Manage.

The first section, Properties shows the form details.

a
{&dﬂm Praong Maron
Froperties.  Lsyot e Opiore Bunraes ey
Sl For Cagunete Form
Farm Friarg Hangn
Drsarpdon: A sler Form b ey wvesd veled
Pl Ty Eated

Ervier oo torn:

Prevees Save S As. Pt Cange Finsh
The Layout section allows you to select dimension members.
Samplle Fosrm: Fricrg Maran
b Lisyout - Oy Opbiors Surireis Hubes
Poind of View ¥ . 2, Gurid Praperties
== hio PE - Eaten ae, [ Mo somae wu, £ Mo Version - Raws
= haa Erty a5 Mo Srategy #y, 7 o Comtome g e
=} - —— T
Nol:ui;-: e P i Breslait s s T Pl R 5 dnln
Page .. -
_rtmscrdatFrangMarg... . | fReO0rsodant e _C0A) v, _psteserdmticurean) - Defmfiowheght  Medes
Suppress mseng Sata
it Cokirsi. Defslt column with  Medum v
N B % vabdation Rutes
J (T ", 1 Isevanad it 1 =
J e rcrrdantyrar Tote) * j Roiirsorclarty o Tatali " 2
R . - &
1 AMarkat_Rate_Soresd - -
x
v .
Y
x
4 Waldiate ordy For unery mith scrris B Bha form
4 ahiusn onky For e wieh warang biodke
o valciate ordy for ool and pages the user has
Py

264 Oracle Financial Services Balance Sheet Planning User Guide



Pricing Margin Form Details
Chapter 21—Pricing Margin

Seeded Dimension Member Selection on the Form

The table below displays the seeded dimension member selections for each of the dimensions on the data form.

Dimension View

Dimension Name

Description

Column Year Total ILvlODescendants(Year Total)
Row Market Rate Spread Market_Rate_Spread

Page Chart of Account ILvilODescendants(BSP_COA)
Page Pricing Margin ILvlODescendants(Pricing Margin)
Page Currency ILvlODescendants(Currency)
Point of View Scenario No Scenario

Point of View Version No Version

Point of View Strategy No Strategy

Point of View Account No FE - Rates

Point of View Term Points No Term Points

Point of View Custom 1 No Custom 1

Point of View Custom 2 No Custom 2

Point of View Entity No Entity

Point of View

Mix Breakout

No Mix Breakout

The Other Options section allows you to modify the other details such as, Smart View, Display, Printing, and context menu

and so on.

Sirnple Formy: Pricng Maron
Other Options . Busness fues

_Properties Layout
Precison
Cell Type Miramum
Currency values: 0 -
rw.mrency-{.}q-s: [
Peroentage values: Qg -
Dusplay Properties

Mske form resd-only
Hide Form
o | Displary missing values a3 blark
Enable Mass Allocate
| Enable Grd Spread
| Enable celldevel documant
Message for forms with no data:
Context Hemus
Avaiable Merus

tymamic User Variables:
Erable dynamic user varables

Preview

Magimum

Nore w

& -

Smart View Option
Enabile offine usage

Printing Options
Irchude suppor g detal
Shis Comments

| Format data

| Show atiribute members
Apply precsion

7] Show eurtency eodes

¥ Show account srnatatiors

4 A F suected Menus

&l
4

Save Save As... Frevious HMext Conoel Finish

The Business Rules section allows you to define the business rules for maturity mix form.
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Bimple Form: Priong Maron
| n-&m Layout Ctheer Opbiones | ik

Busness Rudes 4 P Selected Business Ruless
Fude -B5F_Copyhcross - <Calobate Form>
Rude - B5P_Copyhcross_Def Rates - PH_DataEsport

857 3
Rule - §5F_FR_CRS_Datalmport

Fuse - B5P_FR_EI5 _Datalmport
Rude -BSP_FR_IRS_Datalmpert
Rude - BSP_Maturity_Mix_Defaudt

i i i

Descripbon
|<Select & business rule> -

Fredew _Save | Saveds.. | Frevous Cancel || Finish

RateElement Dimension Member Details

The required Attribute values to be associated with Market Rate Spread dimension have been created as dimension
members of the RateElement Dimension. The pre-defined Market Rate Spread Attribute has been highlighted in the
following Screenshot:

A Custom Attribute 'Value Type'is created for RateElement from the screen using the 'Custom Attributes' button as shown
below.

[ Dimensions. . Fesformance Settings Evelustion Order
Roteflement v+ Sort: Descendants AT 3} seach: Mame v & %
B || coae | | addcrid e
Mame S ¥ (16 Total) Alas (Defadt) Data Siorage Secuity Attributes Flan Type
No RasteElement Mever Share 2
Market Rate_Spread Market Rate Spread Shere Fi
| Mix Blements: Mever Share 2
Interest Rates Codes Hever Share 2
[Economic Indcators Mever Share 2
To Currency Store 2
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The created Attribute 'Value Type' with members 'Default' and 'Override' are shown below in the screenshot.

e
£ Manage Attributes and Values - Windows Internet Explorer

| Create Modify Delete Create Add Child Add Sibling Madify Delete Aligs
I Attribute RateElement [7] & = Attribute Valses

EEET - o

¥
g
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CHAPTER 22 Additional Administrator Data Forms

and Functions

This chapter contains an overview of the Administrator Data Forms and functions apart from the Master Maintenance
Activities.

This chapter covers the following topics:

® Overview
® Synchronization with Workforce and Capital Asset Planning
® Non Interest Income COA Mapping
® Waiver COA Mapping
® Financial Plan Default Data Form
® Balance Function
® Eliminations Support
Overview

Besides being responsible for performing Master Maintenance activities and defining process attributes, chart of account
attributes and default maturity mix assumptions in Balance Sheet Planning, the Budget Administrator is also responsible
for performing the following additional centralized administration functions, and can centrally define assumptions and
calculate cash flow data for different areas or across areas of the organization as well. These functions and capabilities
include:

Defining synchronization between Balance Sheet Planning and the Hyperion Workforce Planning and Hyperion
Capital Asset Planning modules.

Currency conversion and unpriced amount
Calculating current position cash flow data.
Launching data consolidations.

Entering or generating target driver data and launching calculations.

The last four functions listed in the preceding section are performed using the predefined Financial Plan Default data form.

Synchronization with Workforce and Capital Asset Planning

Balance Sheet Planning provides predefined data forms for use by the Budget Administrator in defining the mapping
between Account dimension members utilized in Workforce Planning and Capital Asset Planning and the Chart of
Accounts dimension members utilized in Balance Sheet Planning.
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Prerequisites

® Chart of Account and Entity dimension members are created and synchronized with the Balance Sheet Planning
data model.

® Hyperion Workforce Planning and Capital Expenditure Planning modules are initialized.

Note: Dimension members should be defined for the Chart of Accounts dimension for each noninterest
expense and/or balance sheet account that will receive data from the Workforce Planning and/or Capital
Asset Planning modules through the synchronization process. Balance Sheet Planning will use the following
seeded dimension members in the Account dimension when synchronization is run:

F457 - Non Interest Expense
F100 - Ending Balance

Synchronization Data Forms

Two predefined data forms are provided for mapping Account dimension members to Balance Sheet Planning Chart of
Account dimension members - one for mapping noninterest expense accounts and one for mapping balance sheet
accounts.

To access the data forms, go to the BSP Folder--> Admin Activities--> Synchronization for Balance Accounts data form to
define balance sheet account mapping, or click Synchronization for Expense Accounts form to define expense account
mapping.

Sebect Farm

K] ro= mctors
Belarce Funciion Detau Viem
Py Chart of Acraunt Charscterbes em
— Corstoroat Endty Magers: Veem
I e ak Akt il P Definit Ve
9 Ayt ecirvnes AR COETy AT 13 B ENT e e
G Caputa Masier Hanimarce =
I PR a— Skt Mu Defalt Admwakelor Uar - Defre defait mabor by mo maungborn o=
Sk IVSTEIN I QO Migiere] i o Ao Demeraiion o Foe Cakiulations B Norvister esl ireme O0G Vim
ffeEL SO Mipgr) D O 0 ADCDAN Nmirson b S8 s Ve
{ Fxiona Hargn Admritator Farm S driring soresd vakes

Expom Attriaiey Admrmtator e - Define e Soerans ared Ferin Altrtute
Sveabronaateon ke Balarie Sczounts Syrachrorure Capen Balare Acoounts with 52 COA Yem
pre i artl Syrechronine Caped WP Expinas Aouris st BSP 00U i
iatEr SO Mscong s Chut of Moo Cemprion for Fipe Csklyiora 8 Wanver 08 en

To complete the mapping of dimension members, select the Account dimension members from the Smart List for each of
the appropriate Chart of Account dimension members listed in the forms.

The same data form, Synchronization for Expense Accounts, is used for dimension member mapping between Balance
Sheet Planning and both the Workforce and Capital Asset Planning modules. If you are using only one of these modules,
simply complete the mapping for the module being used and leave the other module mapping blank.
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Selection of Mapping for Workforce Expense Acconnt Dimension Members

Enter Data - Synchronization for Expense Accounts
Fold
el Workforce Accounts | Capex Expense Accounts
=1 & Forms 145:Mortgage Loan Provision |Direct Non Interest Expense !
i) workforce -~ - m— 1
.l-": ital 136:Consumer Loan Provision |Direct Non Interest Expense : ~
E. Capita Total Compensation E
i esp 151:Credit Card Loss Provision|Direct Non Interest Expense |Total Salary
Adjustable Salary
Bonus
Sign On Bonus
= g v

Selection of Mapping for Capital Asset Expense Account Dimension Members

File Edit View Administration Tools Help

Enter Data - Synchronization for Expense Accounts

Folders I 1
Workforce Accounts | Capex Expense Accounts
= & Forms iidE:Momgaqa Loan Provision |Direct Non Interest Expense £
i workforce r o A -
el : |136:Consumer Loan Pravision |Direct Non Interest Expense apita ~
!‘" Capital } — Fixed Assets Related Expenses
P esp |151:Credit Card Loss Provision|Direct Non Interest Expense InSUrance
: ) ) Maintenance
Repairs

Operational Costs
! skl

Selection of Mapping for Capital Asset Balance Sheet Account Dimension Members

Enter Data - Synchronization for Balance Accounts
Falders - T ———
Capex Balance Accounts
=| & Forms 17108:CCOA 17108 Ern Ast Assets . s
i) workforce
8 capital 22222:Test for COAS Assets I d Eq -~
E b Property, Plant and Equipment Gross
P Bsp 17002:CCOA 17002 Ern Ast Assets | accumulated depreciation
2 3 Intangible Asset, Net
50011:Conv Ad) w/rp freq < pmt frq Assets Intangible Asset Indefinite
60019:Adj Neg-Am Pd Rate Chg Lim Assets |Intangible Asset Definite Net -
1ot Al fecat Eioita o ra
I 15002:CCOA 15002 Ern Ast Aszsets
! |60002:Adj Neg-Am Yield Curve Assets
50027:Cony Ad): 1 yr tease Assets
16011:CCOA 16011 Ern Ast Assets

After defining the mapping on each data form, click Save to save the mapping information.
Non Interest Income COA Mapping

All the Chart of Accounts whose fee classification attribute is loan fees or deposit service charge will automatically appear
as grid rows on Non Interest Income COA Mapping data form. User can assign the non interest income Chart of Account to
each balance sheet COA.

To access the Non Interest Income COA Mapping data form, go to the BSP Folder (under Administrator Activities) on the
left panel and select the form.
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Using the smart list, the user can select those COAs which will be used for capturing the non interest income amounts for
the loan fees or deposit service charge COAs.

After defining the mapping on data form, click Save to save the mapping information.

Administrator Activities - Non- Interest Income COM Mapping

Folders i ]
Non-Interest
-1 6 Forms . Income COA |
2 Workforce Consumer DD Deposit Service Charges | Us Treasuries
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| ¥ BSP ! - . -
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i) Analyst Activities Auto Loans Loan Fees Vault Cash
"' Home Improvement Loans [Loan Fees Due From Bank
'Line of Credit Loan Fees '
| Comml Loans-Fixed Loan Fees
| Comml Loans-ARM Loan Fees
Construction Loans Loan Fees

Forms in Administratar Activities
[£ Balance Function Default A
0 Chaet of Account Characteristics
[ Counterparty Entity Mapping
[ Financial Plan Default
Tl Intercompany Accounts and Eliminations
£ Master Maintenance &
Business Rules for Mon- Interest Income COA Mapping
[E] «Caleulate Form - Non- Interest Incame COA Mapping>
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Waiver COA Mapping

All the Chart of Accounts whose fee classification attribute is other loan fees or other deposit service charges will
automatically appear as grid rows on Waiver COA Mapping data form. User can assign a waiver for each non interest
income Chart of Account as required.

To access the Waiver COA Mapping data form, go to the BSP Folder (under Administrator Activities) on the left panel and

select the form.
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Using the smart list, the user can select those COAs which will be used for capturing the waiver amounts for the
non-interest income COAs.

After defining the mapping on data form, click Save to save the mapping information.

Adeninishrator Activibies - Wabver COA Mapping
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Financial Plan Default Data Form

The Financial Plan Default data form is used by the Balance Sheet Planning Budget Administrator to perform various

functions. To access the Financial Plan Default data form, go to the BSP Folder --> Admin Activities--> Financial Plan
Default.

Forecast Balance Method drop-down list has following options: New Add, Target Average, Target End, and Target Growth.

Pricing Method drop-down list has following options: Use Administrator Default, New Add Rate, and New Add Market
Rate Spread.
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The following menu items and functions are accessed from the Financial Plan Default data form by placing your cursor
over a row label on the form and right clicking with your mouse:

® Target Input Tools
[ | Replace Target Value with Input Value
®  Adjust by Amount
[ Adjust by Percentage
[ Grow by Amount
[ | Grow by Percentage
[ ] Percent Growth over Prior Year
[ | Target an End Value
[ Interpolate
B  Annualize Year to Date Amt
® Calculate Options
] Calculate
] Calculate with Partial Solve
] Calculate Current Business
u Consolidate Dimensions
® Synchronization

[ Synchronize with Capital Expenditure
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[ Synchronize with Capital Balance Accounts
[ Synchronize with Workforce Plan
® Synchronization for All Entities
[ | Sync with Capital Exp (All Entities)
[ Sync with Capital Balance Accounts (All Entities)
[ Sync with Workforce Plan (All Entities)
® Unpriced Account
[ ] For Current Business
[ ] For New Business
® Lledger Load
[ Create Ledger GTT

[} Load into Essbase
¢ Load Actual Data

&  Load Forecast Data
[ Load Forecast Data into Ledger Stat
® Node Level Distribution
[ Spread Evenly

] Pro-rata

Many of the functions listed earlier are the same functions that are available to Analysts in the Financial Plan data form
provided for their use. Ledger Load is applicable only for Administrator. The rest of this chapter provides details related to
the following:

® Calculation of Current Position Cash Flow Data, using Calculate Current Business menu.
® lLaunching Data Consolidations, using Consolidate Dimensions menu.

® Running Synchronization with Workforce and Capital Asset Planning Modules, using the menu items available
under Synchronization and Synchronization for All Entities.

® Target Input Tools - Descriptions, associated business rules and business rule run time prompt variable information
is provided.

When you Save the Financial Plan Default form, the Default Market Rate Spread gets populated with the value defined in
Pricing Margin default data form for the Product, Currency, Years and Periods selected/displayed in the form. If data is not
available for the selected currency, the Pricing Margin data for the Default Currency will be displayed. You cannot edit the
Default Market Rate Spread values. If values are not defined for Default Market Rate Spread in Pricing Margin form, then
following message is displayed: Default Pricing Margin has not been defined. Please provide Pricing Margin Inputs in Pric-
ing Margin form.

After clicking Save, the default value for Forecast Balance Method as "New Add" and the default value for Pricing Method
as "Use Administrator Default" (if Forecast Method is missing for first Time Bucket, then it will be replaced with New Add
for all other time buckets and If Pricing Method is missing for first Time Bucket, then replace it with Use Administrator
Defaults for all other Time Buckets) are displayed.

If you enter the value for Pricing Driver field and select "Use Administrator Default" as Pricing Method, the Pricing Driver
value gets deleted.
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After clicking Save, the Forecast Balance Method and Pricing Method selected in the first time bucket, will be copied to all
the other time buckets. The first bucket will drive the method selection. The active time bucket can start from any month
and not only January, so the business rule reads the substitution variable for start and end period and then copy the data
to the other time buckets.

Information on the remaining functions and additional details on the usage of Target Input Tools is provided in Analyst
Data Forms and Functions, page 23-1. The Budget Administrator should review the information in that chapter prior to
performing activities not described in the remainder of this chapter.

For enabling an active currency in Financial Plan Default (Admin Form), follow the steps given below:

1.
2.

N o v &

Login to Hyperion Planning by selecting the required BSP application.
Navigate to option, Administration -> Manage -> Forms and Ad Hoc Grids.

Select the standard form (that is, Financial Plan Default) to be modified by clicking the checkbox, and then click Edit
button.

Choose the Layout tab and check for Currency dimension in Page section.
Click the Member Selector icon next to Currency dimension.
Select the new active currency from the left hand side to right hand side and click OK button.

Click Save button to save the form changes and then click Finish button.

Note: Similarly, perform the same steps to other standard forms wherever new active Currency addition to
Page selection, is required.

. In situations where the cash-flows need to be run for high volume data - for e.g., Node level calculations involving a

large number of COAs/ Entities, Users are suggested to configure parallel configuration in Essbase and enable
parallelism inside the Cash Flow Engine calculation as below:

1. Steps to configure parallel calculation in Essbase:

- Go to bin directory under ARBORPATH path on Essbase server

SMIDDLEWARE HOME/user projects/epmsysteml/EssbaseServer/essbaseserverl/bin
- Open file essbase.cfg ( please keep a back up of this file before
modification)

- Make the entry for parallel calculation as : CALCPARALLEL 4

- An integer values can be specified in range 2-8 for a 64 bit platform.

- Restart the essbase services in the following order

./stopEssbase.sh

./stopEssbaseAdminServices.sh

./startEssbaseAdminServices.sh

./startEssbase.sh

2. Steps to enable parallelism inside the cash flow engine
calculation by enabling the multi-thread option:

Run the below update sql statement against the BSP Initialized database schema and commit it.
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update FSI PROCESS ID STEP RUN OPT set num of processes=3

where PROCESS STEP RUN SYS ID = 2

and PROCESS ENGINE STEP CD in ('Client Data by Prod, Org', 'Client Data by
Prod, Currency', 'Client Data by Prod')

and PROCESS ENGINE CD = 2
commit;

Iz

For additional information on multiprocessing capabilities of the OFSAA Cash Flow Engine, please see
Appendix D: Process Tuning in the OFSAA Asset Liability Management User Guide."

Calculation of Current Position Cash Flow Data

To access the Financial Plan Default Data form, go to BSP -> Administrator Activities Folder on the left pane and click
'Financial Plan Default' form on the lower left corner in the data form list.
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Define the following Dimension values on Financial Plan Default Form:
Table 5.

Dimension Name Description

Chart of Account Allows selection of a single Chart of Account dimension

member. You can select a higher node level dimension member,
and data for all underlying lowest level dimension members will
be calculated.

Entity Allows selection of a single Entity dimension member. You can
select a higher node level dimension member, and data for all
underlying lowest level dimension members will be calculated.

Strategy Allows selection of a single Strategy dimension member.

Currency Allows to select a single Currency Dimension Member.

Scenario Allows to select a single Scenario Dimension Member.

Version

Allows to select a single Version Dimension Member.
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Table 5.

Dimension Name Description

Custom 1 Select a single Custom 1 dimension member. Defaults to
dimension member displayed on the data form.

Custom 2 Select a single Custom 2 dimension member. Defaults to

dimension member displayed on the data form.

Right Click Financial Plan Default Form and click Calculate Options, then click Calculate Current Business as highlighted in

the following screenshot.
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A message will be displayed on Financial Plan Default Form: "BSP_Calculate_Current_Business was successful". After the
cash flow data is generated by the cash flow engine, it is imported into Essbase and the data form is refreshed with the
results. You can review and verify the results in the Financial Plan Default Form.

Calculation of Total Business Cash Flows:

To access the Financial Plan Default Data form, go to BSP -> Administrator Activities Folder on the left pane and click
Financial Plan Default form on the lower left corner in the data form list.

Select the Chart of account, Entity, Strategy, Currency, Scenario, Version, Custom1 and Custom2 Dimension values on the
'Financial Plan Default' form. Refer to the Section on 'Calculation of Current Position Cash Flow Data' for more details.
Right click Financial Plan Default Form and click Calculate Options, then click Calculate as highlighted in the screenshot

below:
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Financial Plan Default
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A run time prompt screen will be displayed.
Iluﬁlme Prompts - Calculate *
Prompt Teo Value
W = Please select the Version “BU Version_1" .
oF * Please select the Chart OF Account “38091° .
i+ ™ Please select the Strategy “500002" .
'-'° * Pleass selact the Scenario “Budget” i,
&t ™ Flease select the Entity “600826" ,
5F ™ Please select the Currency (s) “usp" ’
EF = Please Select Maturity Mix Scenasio “1000" .
¥ ® Please select the Currency “usp” v,
‘f * Please Select Pricing Margin Scenario "5555" v,
Launch | | Cancel | |

To generate cash flows for a single dimension member combination that is reflected on the Financial Plan data form, the
values for Chart of Account, Entity Strategy, Currency, Scenario, Version, Custom 1, Custom 2 are pre-populated from the

Financial Plan Default form.

To run cash flows for a different combination of dimension members, open the dimension member selector and select the
appropriate members for which cash flows will be run.
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Cash flows can be generated for more than one dimension member combination at a time by selecting hierarchical node
level dimension members for the Chart of Account and Entity dimensions in the dimension member selector. When node
level members are selected, the cash flow engine will be run for all lowest level dimension members underneath the
selected nodes, in a single process execution.

Note: All User defined COA and Entity dimensions are uploaded under the seeded top level hierarchical
nodes i.e., 'BSP_COA' and 'BSP_Entities' respectively. Refer to 'Predefined Dimensions' section of Chapter 1
- 'Balance Sheet Planning Overview' for more details. These seeded dimension members cannot be selected
for node level cash-flow executions.

Additional Notes

When you click Calculate option, the Maturity Mix data will be exported to RDBMS. During export, the Business
Rule decides which needs to be entered (MO or MD).

If the Adjustable type is fixed, then original term (read from maturity mix ME 2) is used as term point to locate the
forecasted interest rate

If Adjustable Type is not fixed, then repricing frequency (read from COA characteristics) is used as term point to
locate the forecasted interest rate. If data is not available for the COA/Currency combination for which calculate is
done, then the Business rule looks for data defined for COA/Default Currency.

If you have selected a Forecast Balance Method and balance driver is blank, then balance driver value 0 will go into
RDBMS.

If Balance Driver value is '0', forecast balance method is New Add, and version attribute has rollover attached to it,
then Rollover with new add method is used.

If the version attribute has rollover attached to it, the current Product/Currency combination is configured to
generate rollovers, and the New Add is selected as forecast balance method, then Rollover with new add forecast
balance method is used.

If the version attribute has rollover attached to it, the current Product/Currency combination is configured to
generate rollovers, and the Target Growth % is selected as forecast balance method, then Rollover with Target
Growth % forecast balance method is used.

Balance Driver (FE 700) entered should be 12 digits or less.

Tip: If you place your curser over the row label on the Financial Plan form
corresponding to the pricing driver you want to use, this driver will automatically be
populated in the run time prompt screen.

After making selections in the run time prompt screen, click 'Launch' to run calculations
for the account. Calculation time will vary depending on the number of account
calculations being generated. After the calculations are complete, the Financial Plan
Data form will be refreshed with results, and a message will appear at the top of the
form stating that 'BSP_Calculate was successful'.

Important: After entering driver data in the Financial Plan Default form, be sure to click the Save icon
before launching calculations or changing paging dimension member values in order to write the values to
Essbase. If you do not do so, the entered data may be lost.
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Note: Administrators may process and then re-process the same forecast items multiple times as using
slightly different forecast data or other modeling assumptions. When data is reprocessed, Essbase is
refreshed with the new results, but Essbase may not be completely cleared of its prior results if previous
simulations have generated runoff under Accounts that were not generated in subsequent simulations.

For example, if you forecast a Chart of Account that generates prepayment runoff and then subsequently,
first remove your prepayment assumption and second re-process your forecast, the re-processed forecast
data will not contain any prepayment runoff, but the original runoff generated by the first simulation will
not have been cleared from Essbase.

To avoid these kinds of issues, it is recommended that you utilize different Versions for generating current
position runoff or new business forecasts whenever you are fine-tuning modeling assumptions such as
Prepayments, Behaviour Patterns, Economic Indicators, Transfer Pricing, and Adjustments. When these
basic modeling assumptions are stable, the Accounts generated by your forecast activity for each Chart of
Accounts member will also be stable.

The performance of Current Position processing requests that involve node-level processing in one or more dimensions
(e.g., running current position a full line of business for a division of the bank; or running current position at the Total
Product & Total Entity level) may be adversely impacted by high dimension member counts. If you experience this kind of
performance issue, it is recommended that you add secondary indexes to your instrument tables for your high cardinality
dimensions. For example, CREATE INDEX <Index Name> ON FSI_D_MORTGAGES (AS_OF_DATE, COMMON_COA ID,
ORG_UNIT_ID).

Launching Data Consolidations

After analysts have completed preparing their budget or forecast, the Budget Administrator can consolidate the results up
the Chart of Account, Entity, Strategy and Time (Year and Period) dimensions. This consolidation process allows for review
of budget or forecast data at consolidated levels.

Consolidate Dimensions is run by the Budget Administrator from the Financial Plan Default data form. To access the
Financial Plan Default data form, go to the BSP Folder -->Admin Activities-->Financial Plan Default form in the data form
list.

Right Click Financial Plan Default Form and click Calculate Options, then click Consolidate Dimensions as highlighted in
the following screenshot.
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Run Time Prompt window appears to capture parameters to run the business rule (BSP_Consolidate).

The Run time Prompt Variables are detailed as follows.

Table 6.

Associated

Variable Name Dimension Type Description

BSP_VYear Year Visible Allows to select Year Dimension Members.

BSP_COA_S Chart of Account Visible Allows selection of a single Chart of Account dimension
member. You can select a higher node level dimension
member, and data for all underlying node level dimension
members will be aggregated.

BSP_Entity_S Entity Visible Allows selection of a single Entity dimension member. You can
select a higher node level dimension member, and data for all
underlying node level dimension members will be aggregated.

BSP_Strategy_S Strategy Visible Allows selection of a single Strategy dimension member.

BSP_Currency_S Currency Hidden Allows to select a single Currency Dimension Member.

BSP_Scenario_S Scenario Hidden Allows to select a single Scenario Dimension Member.

BSP_Version_S Version Hidden Allows to select a single Version Dimension Member.

BSP_Custom1 Custom 1 Visible Select a single Custom 1 dimension member.

BSP_Custom2 Custom 2 Visible Select a single Custom 2 dimension member.

(‘ Consolidate Dimensions -

BSP_Consolidate

|l B0

Please select the Year(S)

Nty

Please select the Chart OF Acoount

“10001"

Please select the Entity

"1101"

Please select the Strabegy
“S00002"

Pleass select the Customl

"123"

Please select the Customz

e

h.| |adoser| |

Windows Internet Explorer

Creake runkime prompt values file

CEX

Click the Selector control next to each parameter to open the dimension member selector and make your selections for

each dimension.
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/= Consolidate Dimensions - Windows Internet ... [=|B)X]

i All the runtime prompt values
are valid

Runtime Prompts - BSP_Consolidate

Please select the Year(S)

“FY0s"

Close: | validate

After making your parameter selections, click Validate to validate the entered parameters. A message appears stating that
"All the runtime prompt values are valid." You can then click Launch to run the consolidation.

{~ Consolidate Dimensions - Windows Internet ... f—j@
i All the runtime prompt values
are valid
Runtime Prompts - BSP_Consolidate

Please select the vear(S)

Al

Close | | Validate

Verify the results in the Financial Plan Default Form. The results can be verified by selecting the node level dimension
members and confirming results at those aggregated levels.

Running Synchronization with Workforce and Capital Expenditures

The Budget Administrator can run the Balance Sheet Planning synchronization functions that load data developed in
Workforce Planning and/or Capital Asset Planning from the plan types used in those modules to the BSP plan type. The
Administrator can run the functions for a single entity dimension member at a time or for all entity dimension members in
a single run.

Prerequisites

Mapping of Account Dimension members of the Workforce and/or Capital Asset Planning module with the Chart of
Account Dimension members of Balance Sheet Planning module.

Launching Synchronizations

The synchronization routines can be launched by the Budget Administrator from the Financial Plan Default data form. To
access the Financial Plan Default data form, go to the BSP Folder--> Admin Activities-->Financial Plan Default form in the
data form list.

To launch synchronization for a single entity dimension member, right click Financial Plan Default Form and click Calculate
Options, then click Synchronization.
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Three functions will be available for selection:

® Synchronize with Expenditure Accounts - Synchronize with Capital Expenditure copies data for the expense

Account dimension members in the Capital

Asset Planning module to Chart of Account dimension members in

Balance Sheet Planning. The Synchronization of the Account dimension members with the Chart of Account
dimension members of BSP is dependent on the mapping defined in the Synchronization for Expense Accounts

Data form.

Account dimension members in the Capital

Synchronize with Balance Accounts - Synchronize with Capital Balance Accounts copies data for the balance sheet

Asset Planning module to Chart of Account dimension members in

Balance Sheet Planning. The Synchronization of the Account dimension members with the Chart of Account
dimension members of BSP is dependent on the mapping defined in the Synchronization for Balance Accounts

Data form.

Synchronize with Workforce - Synchronize with Workforce Plan copies data for the expense Account dimension

members in the Workforce Planning module to Chart of Account dimension members in Balance Sheet Planning.

The Synchronization of the Account dimensi

on members with the Chart of Account dimension members of BSP is

dependent on the mapping defined in the Synchronization for Expense Accounts Data form.

Target Input Tools

Balance Sheet Planning provides a set of tools to assist users in creating initial forecast or budget projections or adjusting
existing projection values. These tools enable you to generate projections for balance and pricing driver data types.

Business unit managers, budget administrators, sub-administrators and other individuals responsible for creating budget
plans will find these tools useful to generate preliminary or revised results in an automated fashion.

To launch Target Input Tools, right click Financial Pla

n Default Form and click Target Input Tools.
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Target Input Tool Methods

The Target Input Tools include nine different methods for generating target values in Balance Sheet Planning, including:
® Replace Target Value with Input Value
® Adjust by Amount
® Adjust by Percentage

® Grow by Amount

® Grow by Percentage

® Percent Growth over Prior Year
® Target an End Value

® Interpolate

® Annualize Year to Date Amt

For information on the following, refer Analyst Data Forms and Functions, page 23-1:

® Steps to Use the Tools

® Descriptions

® Displayed Run Time Prompts

® Examples
For the Balance Sheet Planning Budget Administrator's use, the rest of this section provides a brief description of the indi-
vidual Target Input Tools, their associated business rules, and business rule run time prompt variables, including:

® \Variable Names

® \Variable Associated Dimensions

® Variable Type (Visible or Hidden)

® Variable Descriptions

Method: Replace Target Value with Input Value

Description: This method copies the value you input in Enter Amount field to specified future time periods.
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Business Rule: BSP_Replace_Target_Input

Run Time Prompt Variables: The Run Time Prompt Variables are detailed in the following table.

Note: Many of the run time prompts are hidden in the run time prompts screen, and are automatically
populated with page values from the Financial Plan Default data form.

Table 7.
Associated

Variable Name Dimension Type Description

BSP_Account_TE Account Visible Select the Account dimension member.

BSP_Input_Value NA Visible Enter the value to be used.

BSP_Year_S Year Visible Select a single Year dimension member.

BSP_Period_Start Period Visible Select the Start Period from the Period dimension.

BSP_Period_End Period Visible Select the End Period from the Period dimension.

BSP_COA_S Chart of Account Hidden Select a single Chart of Account dimension member. Defaults
to dimension member displayed on the data form.

BSP_Entity_S Entity Hidden Select a single Entity dimension member. Defaults to
dimension member displayed on the data form.

BSP_Strategy S Strategy Hidden Select a single Strategy dimension member. Defaults to
dimension member displayed on the data form.

BSP_Currency_S Currency Hidden Select a single Currency dimension member. Defaults to
dimension member displayed on the data form.

BSP_Scenario_S Scenario Hidden Select a single Scenario dimension member. Defaults to
dimension member displayed on the data form.

BSP_Version_S Version Hidden Select a single Version dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom1 Custom 1 Hidden Select a single Custom 1 dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom?2 Custom 2 Hidden Select a single Custom 2 dimension member. Defaults to

dimension member displayed on the data form.

Method: Adjust By Amount

Description: Increase or decrease existing values by the value you input in Enter Amount field in the Run Time Prompts
window. A positive value increases the existing values; a negative value decreases the existing values.

Business Rule: BSP_Adjust_by_Amt

Run Time Prompt Variables: The Run Time Prompt Variables are detailed in the following table.
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Note: Many of the run time prompts are hidden in the run time prompts screen, and are automatically
populated with page values from the Financial Plan Default data form.

Table 8.
Associated

Variable Name Dimension Type Description

BSP_Account_TE Account Visible Select the Account dimension member.

BSP_Input_Value NA Visible Enter the value to be used.

BSP_Year_S Year Visible Select a single Year dimension member.

BSP_Period_Start Period Visible Select the Start Period from the Period dimension.

BSP_Period_End Period Visible Select the End Period from the Period dimension.

BSP_COA_S Chart of Account Hidden Select a single Chart of Account dimension member. Defaults
to dimension member displayed on the data form.

BSP_Entity_S Entity Hidden Select a single Entity dimension member. Defaults to
dimension member displayed on the data form.

BSP_Strategy_S Strategy Hidden Select a single Strategy dimension member. Defaults to
dimension member displayed on the data form.

BSP_Currency_S Currency Hidden Select a single Currency dimension member. Defaults to
dimension member displayed on the data form.

BSP_Scenario_S Scenario Hidden Select a single Scenario dimension member. Defaults to
dimension member displayed on the data form.

BSP_Version_S Version Hidden Select a single Version dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom1 Custom 1 Hidden Select a single Custom 1 dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom2 Custom 2 Hidden Select a single Custom 2 dimension member. Defaults to

dimension member displayed on the data form.

Method: Adjust By Percentage

Description: Increase or decrease existing values by the percentage value you input in Enter the Increment Value field in

the Run Time Prompts window. A positive value increases the existing values; a negative value decreases the existing

values.

Business Rule: BSP_Adjust_by_Percent

Run Time Prompt Variables: The Run Time Prompt Variables are detailed in the following table.
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Note: Many of the run time prompts are hidden in the run time prompts screen, and are automatically
populated with page values from the Financial Plan Default data form.

Table 9.
Associated

Variable Name Dimension Type Description

BSP_Account_TE Account Visible Select the Account dimension member.

BSP_Prct_Inc NA Visible Enter the percent value to be used.

BSP_Year_S Year Visible Select a single Year dimension member.

BSP_Period_Start Period Visible Select the Start Period from the Period dimension.

BSP_Period_End Period Visible Select the End Period from the Period dimension.

BSP_COA_S Chart of Account Hidden Select a single Chart of Account dimension member. Defaults
to dimension member displayed on the data form.

BSP_Entity_S Entity Hidden Select a single Entity dimension member. Defaults to
dimension member displayed on the data form.

BSP_Strategy_S Strategy Hidden Select a single Strategy dimension member. Defaults to
dimension member displayed on the data form.

BSP_Currency_S Currency Hidden Select a single Currency dimension member. Defaults to
dimension member displayed on the data form.

BSP_Scenario_S Scenario Hidden Select a single Scenario dimension member. Defaults to
dimension member displayed on the data form.

BSP_Version_S Version Hidden Select a single Version dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom1 Custom 1 Hidden Select a single Custom 1 dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom2 Custom 2 Hidden Select a single Custom 2 dimension member. Defaults to
dimension member displayed on the data form.

Method: Grow By Amount

Description: Increments the value from the prior period by the value you enter in Enter Amount field. A positive value
increases balances and a negative value decreases balances.

Business Rule: BSP_Grow_by_Amt

Run Time Prompt Variables: The Run Time Prompt Variables are detailed in the following table.
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Note: Many of the run time prompts are hidden in the run time prompts screen, and are automatically
populated with page values from the Financial Plan Default data form.

Table 10.
Associated

Variable Name Dimension Type Description

BSP_Account_TE Account Visible Select the Account dimension member.

BSP_Input_Value NA Visible Enter the value to be used.

BSP_Year_S Year Visible Select a single Year dimension member.

BSP_Period_Start Period Visible Select the Start Period from the Period dimension.

BSP_Period_End Period Visible Select the End Period from the Period dimension.

BSP_COA_S Chart of Account Hidden Select a single Chart of Account dimension member. Defaults
to dimension member displayed on the data form.

BSP_Entity_S Entity Hidden Select a single Entity dimension member. Defaults to
dimension member displayed on the data form.

BSP_Strategy_S Strategy Hidden Select a single Strategy dimension member. Defaults to
dimension member displayed on the data form.

BSP_Currency_S Currency Hidden Select a single Currency dimension member. Defaults to
dimension member displayed on the data form.

BSP_Scenario_S Scenario Hidden Select a single Scenario dimension member. Defaults to
dimension member displayed on the data form.

BSP_Version_S Version Hidden Select a single Version dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom1 Custom 1 Hidden Select a single Custom 1 dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom2 Custom 2 Hidden Select a single Custom 2 dimension member. Defaults to

dimension member displayed on the data form.

Method: Grow By Percentage

Description: Increments the value from the prior period on a percentage basis by the value you input in Increment Value

(%) field.

Business Rule: BSP_Grow_by_Percent

Run Time Prompt Variables: The Run Time Prompt Variables are detailed in the following table.
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Note: Many of the run time prompts are hidden in the run time prompts screen, and are automatically
populated with page values from the Financial Plan Default data form.

Table 11.
Associated

Variable Name Dimension Type Description

BSP_Account_TE Account Visible Select the Account dimension member.

BSP_Prct_Inc NA Visible Enter the percent value to be used.

BSP_Year_S Year Visible Select a single Year dimension member.

BSP_Period_Start Period Visible Select the Start Period from the Period dimension.

BSP_Period_End Period Visible Select the End Period from the Period dimension.

BSP_COA_S Chart of Account Hidden Select a single Chart of Account dimension member. Defaults
to dimension member displayed on the data form.

BSP_Entity_S Entity Hidden Select a single Entity dimension member. Defaults to
dimension member displayed on the data form.

BSP_Strategy_S Strategy Hidden Select a single Strategy dimension member. Defaults to
dimension member displayed on the data form.

BSP_Currency_S Currency Hidden Select a single Currency dimension member. Defaults to
dimension member displayed on the data form.

BSP_Scenario_S Scenario Hidden Select a single Scenario dimension member. Defaults to
dimension member displayed on the data form.

BSP_Version_S Version Hidden Select a single Version dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom1 Custom 1 Hidden Select a single Custom 1 dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom2 Custom 2 Hidden Select a single Custom 2 dimension member. Defaults to
dimension member displayed on the data form.

Method: Percent Growth over Prior Year

Description: Increments the value from the prior period on a percentage basis by the value you input in Increment Value
(%) field.

Business Rule: BSP_Grow_by_Percent

Run Time Prompt Variables: The Run Time Prompt Variables are detailed in the following table.
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Note: Many of the run time prompts are hidden in the run time prompts screen, and are automatically
populated with page values from the Financial Plan Default data form.

Table 12.
Associated

Variable Name Dimension Type Description

BSP_Account_TE Account Visible Select the Account dimension member.

BSP_Prct_Inc NA Visible Enter the percent value to be used.

BSP_Year_S Year Visible Select a single Year dimension member.

BSP_Period_Start Period Visible Select the Start Period from the Period dimension.

BSP_Period_End Period Visible Select the End Period from the Period dimension.

BSP_COA_S Chart of Account Hidden Select a single Chart of Account dimension member. Defaults
to dimension member displayed on the data form.

BSP_Entity_S Entity Hidden Select a single Entity dimension member. Defaults to
dimension member displayed on the data form.

BSP_Strategy_S Strategy Hidden Select a single Strategy dimension member. Defaults to
dimension member displayed on the data form.

BSP_Currency_S Currency Hidden Select a single Currency dimension member. Defaults to
dimension member displayed on the data form.

BSP_Scenario_S Scenario Hidden Select a single Scenario dimension member. Defaults to
dimension member displayed on the data form.

BSP_Version_S Version Hidden Select a single Version dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom1 Custom 1 Hidden Select a single Custom 1 dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom2 Custom 2 Hidden Select a single Custom 2 dimension member. Defaults to
dimension member displayed on the data form.

Method: Target an End Value

Description: Generates interim values between the start month and end month specified in the Run Time Prompts, with
the goal of achieving a target value by the end month. The values increase incrementally between the start and end
month.

Business Rule: BSP_Target_End_Value

Run Time Prompt Variables: The Run Time Prompt Variables are detailed in the following table.
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Note: Many of the run time prompts are hidden in the run time prompts screen, and are automatically
populated with page values from the Financial Plan Default data form.

Table 13.
Associated

Variable Name Dimension Type Description

BSP_Account_TE Account Visible Select the Account dimension member.

BSP_Target_Value NA Visible Enter the target value to be used.

BSP_Year_S Year Visible Select a single Year dimension member.

BSP_Period_Start Period Visible Select the Start Period from the Period dimension.

BSP_Period_End Period Visible Select the End Period from the Period dimension.

BSP_COA_S Chart of Account Hidden Select a single Chart of Account dimension member. Defaults
to dimension member displayed on the data form.

BSP_Entity_S Entity Hidden Select a single Entity dimension member. Defaults to
dimension member displayed on the data form.

BSP_Strategy_S Strategy Hidden Select a single Strategy dimension member. Defaults to
dimension member displayed on the data form.

BSP_Currency_S Currency Hidden Select a single Currency dimension member. Defaults to
dimension member displayed on the data form.

BSP_Scenario_S Scenario Hidden Select a single Scenario dimension member. Defaults to
dimension member displayed on the data form.

BSP_Version_S Version Hidden Select a single Version dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom1 Custom 1 Hidden Select a single Custom 1 dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom2 Custom 2 Hidden Select a single Custom 2 dimension member. Defaults to

dimension member displayed on the data form.

Method: Interpolate

Description: Generates interim values between the Start Period entered value and the End Period entered value using
straight line interpolation.

Business Rule: BSP_Interpolate

Run Time Prompt Variables: The Run Time Prompt Variables are detailed in the following table.
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Note: Many of the run time prompts are hidden in the run time prompts screen, and are automatically
populated with page values from the Financial Plan Default data form.

Table 14.
Associated

Variable Name Dimension Type Description

BSP_Account_TE Account Visible Select the Account dimension member.

BSP_Start_Value NA Visible Enter the start value to be used.

BSP_Target_Value NA Visible Enter the target value to be used.

BSP_Year_S Year Visible Select a single Year dimension member.

BSP_Period_Start Period Visible Select the Start Period from the Period dimension.

BSP_Period_End Period Visible Select the End Period from the Period dimension.

BSP_COA S Chart of Account Hidden Select a single Chart of Account dimension member. Defaults
to dimension member displayed on the data form.

BSP_Entity_S Entity Hidden Select a single Entity dimension member. Defaults to
dimension member displayed on the data form.

BSP_Strategy S Strategy Hidden Select a single Strategy dimension member. Defaults to
dimension member displayed on the data form.

BSP_Currency_S Currency Hidden Select a single Currency dimension member. Defaults to
dimension member displayed on the data form.

BSP_Scenario_S Scenario Hidden Select a single Scenario dimension member. Defaults to
dimension member displayed on the data form.

BSP_Version_S Version Hidden Select a single Version dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom1 Custom 1 Hidden Select a single Custom 1 dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom?2 Custom 2 Hidden Select a single Custom 2 dimension member. Defaults to

dimension member displayed on the data form.
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Method: Annualize Year to Date Amount

Description: Annualizes year-to-date values for future time periods remaining in the current year.

Business Rule: BSP_Annualize_YTD

Run Time Prompt Variables: The Run Time Prompt Variables are detailed in the following table.

Note: Many of the run time prompts are hidden in the run time prompts screen, and are automatically

populated with page values from the Financial Plan Default data form.

Table 15.
Associated

Variable Name Dimension Type Description

BSP_Account_TE Account Visible Select the Account dimension member.

BSP_Year_S Year Visible Select a single Year dimension member.

BSP_Period_Annualiz | Period Visible Select the Start Period from the Period dimension.

e

BSP_COA S Chart of Account Hidden Select a single Chart of Account dimension member. Defaults
to dimension member displayed on the data form.

BSP_Entity_S Entity Hidden Select a single Entity dimension member. Defaults to
dimension member displayed on the data form.

BSP_Strategy S Strategy Hidden Select a single Strategy dimension member. Defaults to
dimension member displayed on the data form.

BSP_Currency_S Currency Hidden Select a single Currency dimension member. Defaults to
dimension member displayed on the data form.

BSP_Scenario_S Scenario Hidden Select a single Scenario dimension member. Defaults to
dimension member displayed on the data form.

BSP_Version_S Version Hidden Select a single Version dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom1 Custom 1 Hidden Select a single Custom 1 dimension member. Defaults to
dimension member displayed on the data form.

BSP_Custom2 Custom 2 Hidden Select a single Custom 2 dimension member. Defaults to
dimension member displayed on the data form.

Ledger Data Load

The Ledger Data Load Data Form is used by the Budget Administrator to Move Ledger Data at Financial Element level. You
can load the data from Essbase to RDBMS or RDBMS to Essbase.

Two Functions are available to load the data:
® Load Actual Data (From Ledger Stat to Essbase)
® Load Forecast Date (From Essbase to Ledger Stat and vice versa)

To access and run the functions, right click on the Financial Plan data form, highlight Ledger Load and select the function
you wish to run from the sub-menu.
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Note: Before starting the ledger load activities, the administrator should run the Create Ledger GTT
. This is a onetime activity.
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Load Actual Data

This function will load the Actual Data into Essbase.

Actual data should be available in the STG_GL_DATA table. The administrator should go to ledger load menu->load into
Essbase->load actual data and select the menu item load ledger stat data.
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A Run Time Prompt will appear. Enter batch id as alphanumeric like test123, start and end date should be numeric within
quotes "19960501" (start date), and "19960531" (end date), assuming Start Date is 1st May 1996 and End Date is 31st
May 1996. Insert mode should be ADD and insert flag should be Y. Click on submit
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{= Load Ledger Stat Data - Windows Internet Explorer

BSP_Ledger_Load
e8]  Enter Batch ID
dfig23

&8  Enter Start Date (Format : YYYYMMDD)
"19940501"

28 Enter End Date (Format : YYYYMMDD)

Iy

g8 Enter Insert Mode {e.g. ADD, REPLACE)
ADD

“19940531"

48]  Enter Insert Flag (e.g. ¥ = Insert, N = Update)
\{

_launch || Close

_ Create runtime prompt valuesfle

The administrator should then go to ledger load menu->load into Essbase-> load actual data and select the menu item
load ledger stat data into Essbase.
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In the Run Time Prompt, specify another batch id example abc123, start month 5 and end month also 5, year = "1996"
(within quotes), rest of the info will be taken from the page itself.
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/= Load Ledger Stat Data into Essbase - Windows Internet ... r—__|@|E

B5P_LedgerTransiorm_Seq

@&  LEnter the Batch ID
bifghd4Stw

o8 1Enber Start Month (e.9. 1 or 2o 3. upto 12)
12

&8 1:Enter End Month (6.0, 1 or 2 oF 3... upto 12)
12

&7 1:Please select the Scenario
Budget” i,

-l L:Enker Years (e.g. 2001 For single year and 2001 :2002: 2003 for multiple

years)
[k a1

& LiEnter Strategy

“S00o0e" ",
&' 1:Enter Version

"o Version” .
Launch Clogs Create runtime prompt values fils

S — |

Once the business rule is run successfully, select the appropriate Intersection Point and view the data in the Financial Plan
data form.

Note: For Actual data, the scenario in Essbase should be selected as Actual.
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Load Forecast Data Into Essbase

The same steps apply for loading Forecast Data from Ledger Stat to Essbase as shown above. Only the scenario selected
should be Forecast and the Administrator should run both the business rules from the below mentioned path:

ledger load->load into Essbase->Load Forecast Data->Load Ledger Stat Data ledger load->load into Essbase->Load Forecast

Data-> Load Ledger Stat Data into Essbase
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Load Forecast Data into Ledger Stat from Essbase

Once the Cash Flow Engine is run and all forecasted data is available in the Financial Plan data form. This data can be
loaded into the Ledger Stat table. The administrator should go to Ledger Load and select Load Forecast Data into Ledger

Stat.
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A Run Time Prompt will appear, enter the appropriate values and click on Launch. Once Business Rule is run successfully,

check data in Ledger_Stat table.
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Node Level Distribution

You can enter the values for a node member of any dimension and then distribute it to the lowest level (leaf) members.

The Node Level Distributions functionality is enhanced for all the Hierarchical Dimensions; Chart Of Account, Entity,
Strategy, Custom1, and Custom?2.

Note: The node level distributions will be applicable for Balance Driver and Pricing Driver. The Pricing Driver
will support only Spread Evenly method of distribution.

Following are two ways of distributing node level data across dimensions:

Spread Evenly: This evenly apportions the amounts input at a node level over all subsidiary lowest level dimension
members.

Pro-rata: This distributes the input value across underlying lowest level dimension members on a pro-rata basis
(weighted average).

The node level distribution for a particular period can be achieved using the Mass Allocate feature in Hyperion Planning.

1.
2
3
4.
5

6.

Login to EPMS Workspace.

. Select Shared Service Console using Navigate->Administer->Shared Services Console.

. Expand User Directories and go to path Native Directory->Users.

Search for particular user name and right click on user, select Provision option.

. Select "Mass Allocation" in available roles and map it to the respective application (Selected Roles). Click on OK

button to save.

Now Mass Allocate feature is enabled for the particular user.

Using the feature Mass Allocate for Balance Driver and Pricing Driver in Financial Plan Default Data Form:

Select the combination in Financial Default Plan with version selected as Target.
Also select a parent COA or Strategy or Entity in page dimension selection.
Now enter a value to be distributed to the child for either Pricing Driver or Balance Driver and save the form.

Once the value to be distributed is saved at the parent hierarchy, select the cell containing value and navigate to
Mass Allocate option on Edit link.

Select the "Evenly Split" option or "Proportional Spread" option accordingly for even splitting or pro-rate splitting.

The distribution will depend on the number of combination from values selected in page dimension.

Note: Mass Allocate for different periods simultaneously is not supported by Hyperion Planning. Hence, for
spreading values at various periods, user has to manually invoke the Mass Allocate option for each period
for example, Jan Feb Mar and so on.
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Balance Function

Overview

Balance Sheet Planning includes functionality used to calculate balancing entries, income taxes and net income at the legal
entity level after analysts have completed creation of a plan or forecast. If the Budget Administrator has provided an
Analyst with access to this feature, clicking on the Balance Function menu item in the Financial Plan data form will open a
data form used to prepare for and run the Balancing process.
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The Administrator will use the Balance Function Default data form to run the Balance Function. Go to Analyst Activities >
Financial Plan, right click on Navigate to Other Form and select Balance Function.
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Note: The Balance Function is run for all the Chart of Accounts for a particular Entity. Hence COA selection
in the page dimension is not relevant. Any chart of account can be selected to run the Balance Function.
Select the appropriate members in the page dimension (The Currency, Entity, Strategy, Scenario, Version,
Custom1 and Custom2 members should be those for which Cash Flow Engine has already been run and
results available in the Financial Plan form for all the COAs)

Select the Balancing Chart of Account and Entity member for Asset, Liability, Equity, Tax Expense, Tax Expense Adjustment
and TP Offset by individually clicking on the variables COA_Asset, Entity_Asset, COA_Liability, Entity_Liability, COA_Equity,
Entity_Equity, COA_TaxExp, Entity_TaxExp, COA_TaxExAdj and Entity TPoffset. On clicking each variable, a member
selector browser will open for selecting the Chart of Account or Entity dimension member.

Admirists shor Activities - Balancs Function Defsult VARLABLE
W CO_TaxExp: 10001 W pCoA_TaeEhd): 10002 W JC0A_Asset: 10001 W Ereky_Asset: 1101 W JErtty_Liskdty: 1300
W JEniity Equty: 1101 W JEntity_TaxE:ep: 1101 W JEriity_TPoffsst: 1100 i JC0A_Lishdity: 10004 W 0w, Equity: 10001

10001 | US: Treaduries ¥ | usD W 1101 : BR 101 Andrews Ave » Forecast W B Werson L w S00002 : Madaahtit - —
Page
123 : abe L THY w2 ™
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Tisx Achpurtriosits Brgat
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TarExempt Adprestments
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Ending Liabity
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Ending Equity
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Dwect Non-Interest Encomes

Entering Balance Spread

The Balance Spread Data form is used to enter the pricing spread that is used for the asset or liability accounts you use to
balance at intersection point defined by the Balancing Chart of Account and Entity selected using the User Variables
explained above in the Balance Function Data Form.

Balance Spread values should be entered as percentages. For example, to enter 1.5%, type 1.5. You must specify a spread
for appropriate Balancing Chart of Account values for all time periods; however, you are not able to do so unless you have
already populated the Balancing Chart of Account. You should enter Balance Spread values only after you have populated
the Balancing Chart of Account and Entity.

To access the Balance Spread form, Right Click Balance Function Default Form and click Enter Balance Spread, as
highlighted in the following screenshot.
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Enter the details and click Save to submit values to Essbase.
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Click on Back to Balance Function (for analyst) or Back to Balance Function Default (for administrator) available as a Right
Click menu option to navigate back to the Balance Function or Balance Function Default data form.
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Run Balance Function

In the Balance Function data form enter values for State Tax, Tax Adjusments, Federal Tax and Dividends for the periods for
which you wish to run the Balance Function and click on Save.
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A Run Time Prompt will appear. All values in the page will appear as default in the appropriate fields. Select the Year and
the Start and End Period for which you wish to run the Balancing process. In the above Ul, the start and end period will

be April and June respectively. Click on Submit.
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/> Runtime Prompts - Windows Internet Explorer

BSP_RunBalancing

+
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Once the Business Rules is run successfully and the results are satisfactory i.e the Balance Result Average value is zero for
all the selected periods. Right Oick and select the Transfer Results menu item.
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A pop up appears to capture the Run Time parameters required to run business rule (BSP_TransResult). The COA, Entity,
Strategy, Currency, Scenario, Version, Customl and Custom?2 values will be taken from the page dimension members.
Select the COA and Entity for Asset, Liability,Equity and Tax Expenses as selected in the Variables at the top of the data
form and click on Launch.
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BSP_TransResult
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If the balancing values have been generated for Assets or Liabilities, then the values will be transferred to the combination
of chart of account and entity selected as Balancing COA and Entity for Asset/Liability. The balancing values will be stored
under the Financial Elements Average Balance, Interest and Charge/Credit. The balancing values generated for Equities
will be transferred to the combination of chart of account and entity selected as Balancing COA and Entity for Equity.
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To Run Balancing for other Entities, run CFE for all COAs for the other Entities. Change the Entity selection in the Balance
Function data form and perform all the steps mentioned above.

Eliminations Support

Eliminations refer to accounting entries made on consolidating statements in the process of generating consolidated
balance sheets and income statements. When processing consolidations, it is a standard accounting practice to eliminate
balance sheet balances and income statement amounts arising from 'Intercompany' transactions. Intercompany
transactions are those that occur between business units that cross legal entity boundaries. Intercompany eliminations
cancel the accounting effects of transactions between legal entities in the consolidated group so that the final
consolidated numbers exclude all transactions between those entities.

Balance Sheet Planning includes the functionality to eliminate intercompany account balances during the eliminations
process, resulting in consolidated budgets or forecasts that reflect standard accounting practice in consolidating actual
data, enabling consistent comparisons of actual versus budgeted or forecasted performance.

Income Statement & On/Off Balance Sheet Support

The eliminations functionality provided in Balance Sheet Planning supports elimination of amounts for both income
statement accounts as well as balance sheet accounts. Examples of such account activities include, but are not limited to:

® Intercompany Loans that may be transacted to provide funds to a borrowing entity while utilizing excess funds
available in the lending entity

® Intercompany payables and receivables arising from ongoing operations and transactions between business units
in different legal entities

® Intercompany fees paid to or received from business units in different legal entities for services provided by those
entities.

® Intercompany Investments between parent and subsidiary entities
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Balance Sheet Planning Implementation Setup

In order to identify intercompany balances that must be eliminated in the eliminations process, clients must structure
their account and entity dimensions in a way that enables automatic capture of intercompany amounts to be eliminated.

Dimension members for the Account dimension must be defined at implementation that will exclusively hold balance and
income statement amounts related to intercompany activities. Dimension members for the Entity dimension should be
identified as entities that will have activity in those Account dimension accounts. (Note - it should be alright for these
entities to also have budget data in other, non-intercompany accounts. Such values would not be included in the
eliminations process.) Additionally, an eliminations entity(s) should be defined under the entity hierarchy node(s) that
corresponds to legal entities, which will hold the eliminating balances populated when the eliminations process is run.
Balances posted to the eliminations entity(s) will be posted with negatively signed balances, such that intercompany
balances are offset against the accounts and entities that hold those balances when values are aggregated to total entity
level. This approach ensures that budget or forecast data is retained at the entity/account level where intercompany
transactions are planned, while also ensuring that those balances are eliminated at the consolidated company level.

Prerequisites to run the Eliminations

1. Assigning attributes to Chart of Accounts (COAs) and Entities
Intercompany COA Flag

This Attribute value is set to Ttrue to indicate that the COA is an intercompany transaction COA that should be
eliminated. It should only be necessary for the budget administrator to set a value of True for intercompany
COA, and not be required to set any value for other dimension members in the COA dimension.

Intercompany Entity Flag

This attribute has two values available for assignment:
[ ] 'Yes' - This attribute value indicates that the entity uses intercompany accounts.

[ 'Yes-Eliminations Entity' - This attribute value indicates that the entity is an eliminations entity, where
elimination amounts will be written.

It should only be necessary for the budget administrator to set a value of "Yes' for entities using intercompany
accounts or 'Yes-Eliminations Entity' to designate entities that will hold elimination results. It should not be
required to set any value for other dimension members in the entity dimension where intercompany activities
do not occur.

Transit Entity member of Entity Dimension should be assigned the attribute, 'Yes-Eliminations Entity'.

Note: To assign the attributes, go to Administrator-> Manage-> Dimensions. Select COA or Entity Dimension
as required.

For COA: Select a COA and the member for editing. Under Attribute Values tab, select Intercompany COA
Flag as "True".

For Entity: Select the Entity and the member for editing. Under the Attribute Values tab, select
Intercompany Entity Flag as "Yes" or Yes Elimination Entity as required and Entity combinations.

2. Offset COA Mapping

In this data form, you can map the chart of accounts that are part of the intercompany transactions.
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For example, if the offset for Fed Funds Purchased is a COA called Fed Funds Sold, the attribute would be
defined as follows:

Table 16.

Intercompany Account Intercompany Account Offset

Fed Funds Sold

Fed Funds Purchased
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3. Counterparty Entity Mapping

In this data form, you can map the Entities that are part of the intercompany transactions.

For example, if the offset for the Entity 1103, who makes the loan, is Entity 1105, who borrows the money, the
attribute would be defined as follows:

Table 17.
Originating Entity Counterparty Entity
Entity 1103 Entity 1105
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4. Cash Flow Engine has been run and results available in the Financial Plan Data Form for one of the chart of accounts.
5. Navigate to Intercompany Accounts and Eliminations Data Form and perform the following:

Copy attributes and driver assumptions.

[ Select the Mapped Chart of Account, Entity, and other dimension members.

[ Right click and select the Copy attributes and driver assumptions.
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[ | Run time Pop Up window appears.
[ Enter the values selected in the Page Dimensions.
] Click Launch.

[ Check the data in Chart of Account Characteristics Data Form for the mapped products. The same data should
appear for both the mapped products.

Copy Maturity Mix assumptions

[ ] Right click and select Copy Maturity Mix assumptions.
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[ | Run time Pop Up window appears.

[ Enter the values selected in the Page Dimensions.

[ ] Click Launch.
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£~ Copy Maturity Mix Assumptions to Offset COA a... |- [[B][X]

BSP_ElimRate
&% Please select the Chart OF Account "‘
"10001" i,
.‘.+ Please select the Entity

"1101" L

! Flease select the Version
"BU Version_1" '

S Flease select the Strategy
“S00002" .

& Please select the Customl
“123" i

& Flease select the Custom2
789" ’:

& Flease select the Scenario
“Forecast” | ‘.

. Please select the Currency
"uspD” -

Please Select Maturity Mix Scenarios

&' Please select the Period(s)

lel '-:"
&7 Please selact the Year(s)

"Fyos" e 1
Launch Close Create runtime prompt values file

[ ] Check the data in Maturity Mix Data Form for the Offset COA and Counterparty Entity combination. The same
data should appear for both the mapped products.

[ ] Navigate to Financial Plan Data Form and run CFE for the Offset COA and Counterparty Entity combination.
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Launch Eliminations

1. Navigate to Intercompany Accounts and Eliminations Data Form.

2. Select the Source Chart of Account and Entity along with other Dimension Members.

3. Right click and select Launch Eliminations.
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4. ARun Time Pop Up Window Appears.

5. Enter the values selected in the Page Dimensions.

6. Click Launch.
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/= Launch Eliminations - Windows Internet Explorer [Z]@
BSP_Eliminations
N

.'.+ Please select the Entity

“1103" W,
.'.+ Please select the Currency

"usp* .
.‘.+ Please select the Strategy

“500002" W
.;.+ Please select the Custom!

"123" W,
.‘.+ Please select the Custom?2 3
Launch Close Create runtime prompt values file

7. Once the business rule is executed, select the Transit Entity and click Go to view the data.
8. Negative Values will be available for all the balance Financial Elements.
9. Select the top node of the Entity Dimension and click Go.

10. All the values will be eliminated by now and Value 0 will be displayed.
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A routine will be delivered that will process eliminations and write the results of the eliminations to an Elimi-
nations Entity or Entities. The Eliminations Entity(s) will be a member of the Entity dimension, and will only
hold budgeted eliminations for intercompany accounts. The system determines the eliminations entity(s) from
the Intercompany Entity Flag where the attribute = 'Yes-Eliminations'.

When calculating elimination values, all financial element-based data values reflected in the Intercompany
Accounts are included in the process to ensure accurate aggregations across financial elements at the legal
entity level. For balance sheet accounts (on and off balance sheet), this will include financial elements holding
both amounts and rate data.

Balance financial elements, such as FE100 Ending Balance, FE140 Average Balance, FE340 New Add Balance,
and so on, are multiplied by minus one and written to the eliminations entity, for the same account dimension
members in which the original intercompany activities are planned. Income statement amounts, such as inter-
est income, interest expense, transfer pricing charges/credits, non interest income and expense, should also be
multiplied by minus one and written to the eliminations entity.

Rate and transfer rate financial elements, such as FE160 Average Net Rate, FE230 Total Runoff Net Rate, and
so on, are multiplied by one and written to the eliminations entity, maintaining positive signage. As corre-
sponding balance amounts have signage changed to negative, the consolidation process will produce the
appropriate balance weighted rate data at a consolidated level.

Aggregation of account data when multiple entities use the same account(s)

If more than one entity has intercompany activity that results in usage of the same account dimension member, the data
must be aggregated prior to multiplying values by minus one and writing the data to the eliminations entity(s).
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Example

Following is an abbreviated example of an intercompany loan transaction from Entity A to Entity B. Entity A is a business
unit in Legal Entity 1, while Entity B is a business unit in Legal Entity 2. Legal Entity 1 and Legal Entity 2 are subsidiaries of a
multi-entity bank holding company called Consolidated Legal Entity. An organizational hierarchy depicting the relationship
between these entities, and including an Eliminations Entity and a Parent Entity, might look like this:

Consolidated Legal
Entity

Eliminations Entity

Parent Entity

Legal Entity 1

|

Entity A

Legal Entity 2

Entity B

Entity A enters a loan agreement with Entity B for a $10000 loan. The loan is booked as an Intercompany Loan on Entity A's
books, and as an Intercompany Borrowing on Entity Bs books. After processing the new business through the cash flow
engine, the following chart depicts resulting projected budget data for the first future time period where the loan is made:

Financial Elements:

Financial Elements:

Account Intercompany Loans Account Intercompany Borrowings
Entity Entity A Entity Entity B

Currency UsD Currency usD

Period JANDS Period JANOS

Strategy Momentum Strategy Momentum

F100 Ending Balance 10,000 F100 Ending Balance 10,000
F140 Average Balance 5,000 F140 Average Balance 5,000
F340 New Add Balance 10,000 F340 New Add Balance 10,000
F420 Interest {Income) 53.8 F420 Interest (Expense) 53.8
F120 Ending Net Rate 6.25% F120 Ending Net Rate 6.25%
F160 Average Net Rate 6.25% F160 Average Net Rate 6.25%
F360 New Add Net Rate 6.25% F360 New Add Net Rate 6.25%

Note: The financial elements listed earlier are not a complete list of financial elements produced by the
cash flow engine. The list is abbreviated for illustration purposes.
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The routine provided in Balance Sheet Planning to generate data written to the Eliminations entity produces the following

results:
Account Intercompany Loans Account Intercompany Borrowings
Entity Eliminations Entity Entity Eliminations Entity
Currency usD Currency uspD
Period JANOS Period JANO9
Strategy Momentumn Strategy Momentum

Financial Elements:
F100 Ending Balance
F140 Average Balance
F340 New Add Balance
F420 Interest {Income)
F120 Ending Net Rate
F160 Average Net Rate
F360 New Add Net Rate

{10,000)
{5,000)
{10,000)
(53.8)
6.25%
6.25%
6.25%

Financial Elements:
F100 Ending Balance
F140 Average Balance
F340 New Add Balance
F420 Interest (Expense)
F120 Ending Net Rate
F160 Average Net Rate
F360 New Add Net Rate

{10,000}
(5,000)
(10,000)
(53.8)
6.25%
6.25%
6.25%

Note: The results of the routine generate negative balances for balance and income (interest) financial
elements, that result from the initial values residing in Entity A and Entity B being multiplied by a value of
minus one. They are offsetting account balances as well. (If this were not true, there could be an error
depending on how system is setup.)

After processing eliminations, the Budget Administrator runs the Balance Sheet Planning aggregation process to generate
consolidated values for both Legal Entities and Total Consolidated Entity.

After running the routine, the data for the intercompany accounts for the Consolidated Entity looks like the following:

Account
Entity
Currency
Period
Strategy

Financial Elements:
F100 Ending Balance
F140 Average Balance
F340 New Add Balance
F420 Interest {Income)
F120 Ending Net Rate
F160 Average Net Rate
F360 New Add Net Rate

Intercompany Loans
Consolidated Entity
usD

JANDS

Momentum

0.00
0.00
0.00
0.00
0.00
0.00
0.00

Account
Entity
Currency
Period
Strategy

Financial Elements:
F100 Ending Balance
F140 Average Balance
F340 New Add Balance
F420 Interest {Income)
F120 Ending Net Rate
F160 Average Net Rate
F360 New Add Net Rate

Intercompany Borrowings
Consolidated Entity

uso

JANOS

Momentum

0.00
0.00
0.00
0.00
0.00
0.00
0.00

The results of the aggregation process are all zero for the intercompany accounts at the Consolidated Legal Entity level,
reflecting that the intercompany accounts have been successfully eliminated.

If balances or rates exist after running the eliminations and consolidation process, there is an error in the process. This
could be an error in the setup of the system, such as an account or entity not being flagged as having an intercompany
account in the dimension attributes established for that purpose. If that is the case, the budget administrator must fix the
setup issue and run the process again.
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Multi Currency Implementations

Balance Sheet Planning's consolidation and balancing processes are run for data that has been converted to a single
currency, usually the organization's functional currency. As such, multicurrency implementations of the product are
required to run a currency conversion process that translates amounts from various local or entered currencies to the
organization's functional currency prior to aggregating budget data and producing balanced, consolidated financial
statements for the plan. Consistent with this approach, eliminations functionality provided with Balance Sheet Planning
can only be processed against a single currency, after the currency conversion process has been performed. The
functionality can also only be run for one Scenario/Version at a time.
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This chapter contains an overview of the Forms and functions related to Analyst Activities.

This chapter covers the following topics:

Overview of Analyst Data Forms and Functions
Financial Plan Form

Working With the Financial Plan Data Form
Automated Fee and Expense Calculations

Working With the Deposit Service Charge Data Forms

Overview of Analyst Data Forms and Functions

Balance Sheet Planning provides several predefined data forms intended for use by analysts who will be working with the
application. These data forms include the following:

Overview of Analyst Data Forms and Functions
Financial Plan Form

Working With the Financial Plan Data Form
Automated Fee and Expense Calculations

Working With the Deposit Service Charge Data Forms

This chapter provides information on these data forms and their associated usage, including details on available menu
items and available functions in each data form.

The Financial Plan data form is discussed in the following Financial Plan Form section. The loan fee, deposit service
charges and calculate delinquency expenses data forms are discussed in the Automated Fee and Expense Calculations
section later in this chapter.
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Financial Plan Form

Overview

The Financial Plan data form is the primary data form used by Planning Analysts in working with Balance Sheet Planning.
This data form can be copied and adjustments made to its configuration by the Budget Administrator to suit the needs of
the organization.

The data form is used to perform the following actions relative to creation of a plan or forecast:
® Enter or generate balance driver projections throughout the forecast or plan time horizon.
® Enter or generate pricing driver projections throughout the forecast or plan time horizon.

® Access a separate form to enter product maturity mix assumptions, or view and/or edit default maturity mix
assumptions created by the Budget Administrator.

® View information associated with a plan or forecast scenario or version, such as the interest rate scenario or
currency rate scenario upon which the plan or forecast is based.

® Launch cash flow engine calculations and partial aggregations of cash flow data.

® Synchronize Balance Sheet Planning with data developed in Hyperion Workforce Planning and/or Hyperion Capital
Asset Planning modules.

Cash Flow Processing in Balance Sheet Planning

Balance Sheet Planning works with both your new business forecasts as well as your current book of business to present a
complete picture of your forecast balances and spreads over time. Generally, the Planning Administrator will generate
current position runoff data for your entire institution prior to opening up access to the Financial Plan data form for use by
Analysts. Current position runoff data contains projected balances and rates for your current book of business for each
Chart of Account, Entity, and Currency combination for each of your forecast Periods. Some of the more important
balances and rates include:

® Beginning, average, and ending balances
® Interest cash flows & accruals
® Beginning, average, and ending gross & net rates
® Beginning, average, and ending transfer rates (and FTP adjustment rates)
® Runoff from payments, maturity, prepayments, behavior patterns, and so on.
After the Planning Administrator has generated total current position runoff, when you open the Financial Plan form for a

selected Chart of Account, Entity, and Currency (and Scenario, Version, and Strategy), the form presents cash flow runoff
balances & rates as rows in the Financial Plan form (under the Account dimension).
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Page | UsTreasuries || | BR 101 Andrews Ave || Momentum || uspollar v/ | Budget ~| [ Buversion_t Go

v
FY94
Apr [ May Jun
Value | Value Value
Balance Driver 142500 144500 152000
Forecast Balance Method New Add New Add New Add New
Pricing Driver [ [
Pricing Method Use Administrator Default Use Administrator Default New Add Rate New
[+Number of Accounts Elements
[=iCurrent Position Details
Current Position Beginning Balance 131543 114304.59 108004.84
Current Position Beginning Gross Rate
Current Position Beginning Net Rate 5.000000% 10.000001% 9.999996%
Current Position Beginning Transfer Rate
Current Position Beginning Liquidity Adjustment Rate
Current Position Beginning Basis Risk Cost Rate
Current Position Beginning Pricing Incentive Rate
Current Position Beginning Other Adjustment Rate

Current Position End Balance 114304.59 108004.84 101653.31
Current Position Ending Gross Rate

Current Position Ending Net Rate 10.000001% 9.999996% 9,999999%
Current Position Ending Transfer Rate

Current Position Ending Liquidity Adjustment Rate
Current Position Ending Basis Risk Cost Rate
Current Position Ending Pricing Incentive Cost Rate
Current Position Ending Other Adjustment Rate

Current Position Average Balance 131543 114304.59 108004.84
Current Position Average Gross Rate

Current Position Average Net Rate 5.000000% 10.000001% 9.999996%

P U e U B e e e b Pk

Note: All current position balances & rates are displayed in read-only cells on the Financial Plan form.

When you forecast new business volumes and spreads through the Financial Plan form and process your forecasts through
the cash flow engine, Balance Sheet Planning populates your forms with a new set of rows for "new business" (also stored
under the Account dimension).
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Page | USTreasuries v|#| [ BR 108 Kilngton V|| Momentum V][ Uspotar V][ Budget ~| [ Buverson1 | Go_
ForecastMethod [ Jan Feb Mar
Value Value Value Value
Balance Driver 100
|Forecast Balance Method New Add |Mew Add New Add Mew Add
|Pricing Driver | 59
|Pricing Method |Use Administrator Default Use Administrator Default Use Administrator Default Use Adenin

|ENumber of Accounts Blements
“ICurrent Position Detals
[“New Business Details
New Business Beginning Balance
New Busness Begnning Gross Rate

New Business Begnning Net Rate

New Business Beginning Transfer Rate

New Business Begnning Liquidity Adjustment Rate
New Business Beginning Basis Risk Cost Rate
New Business Beginning Pricing Incentive Rate
New Business Begnning Other Adustment Rate
New Business Ending Balance

New Busness Ending Gross Rate

New Business Ending Net Rate

New Business Ending Transfer Rate

New Business Ending Liquidity Adjustment Rate
New Business Ending Basis Risk Cost Rate

New Business Ending Priding Incentive Cost Rate
New Business Ending Other Adjustment Rate

New Business Average Balance

New Business Average Gross Rate
New Business Average Net Rate

Note: All new business balances & rates are displayed in read-only cells on the Financial Plan form.

Finally, Balance Sheet Planning also populates another set of Accounts (rows) representing a composite of your current
position and new business results - Total Business.
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Page | US Treasuries VI [,] ER 108 Klington || Momentum V| | US Dollar V| | Budget ~ [ BU Version_1 | Go
ForecastMethod Jan Feb Mar
Value Value | Value Value
Galance Driver I 100
Forecast Balance Method New Add e Add New Add e Add
Pricing Driver 5%

Pricing Method Use Administrator Default Use Administrator Default Use Administrator Default Use Administ
Fhumber of Accounts Elements | |
|[FCurrent Posibon Detais
*New Business Details
|ETotal Business
Beginning Balance
Begining Gross Rate
Beginning Net Rate
Beginning Transfer Rate
IBeginning Liquidity Adjustment Rate
Beginning Basis Risk Cost Rate
| Beginning Pricng Incentive Rate
| Beginning Other Adjustment Rate
e
| Ending Gross Rate
| Ending Net Rate
| Ending Transfer Rate
| Ending Liquidity Adjustment Rate
| Ending Basss Risk Cost Rate
| Ending Priang Incentive Cost Rate
Ending Other Adj Rate
“Average Balance

Average Gross Rate

MAverage Net Rate

Note: All Total Business balances & rates are displayed in read-only cells on the Financial Plan form.

Not every Chart of Account balance will generate all of these Accounts, and your institution may choose to narrow the
focus of your Financial Plan form to hide this level of detail, but the full set of Account data is stored in Essbase and is
available for use either in independent analysis or as driver data elsewhere in your planning process. For a full listing of
Accounts [or Financial Elements] and an explanation of how each Account is derived, see the Oracle Financial Services
Cash Flow Engine Reference Guide).

Among the "new business" rows that are generated for each Chart of Account / Entity / Currency are a set of "New Add"
Accounts:

Page | US Treasuries VJ [, ] | BR 108 Kilington V” Momentum V‘ [ US Dollar V] [ Budget v BU Version_1 | Go

ForecastMethod Jan [ Feb
Value Value Value

New Add Balance

New Add Gross Rate
MNew Add Net Rate

New Add Transfer Rate

New Add Liquidity Adjustment Rate

New Add Basis Risk Cost Rate

New Add Pricing Incentive Rate
New Add Other Adjustment Rate
New Add Transfer Pricing Spread
New Add Market Rate Spread
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The "New Add Balance" for any forecast month will be equal to the amount of new business you submit in your forecast.
Balance Sheet Planning, however, supports a number of methods for generating that "New Add Balance". You can submit
a new business forecast as a specific amount using the New Add method or you can generate your new business forecast

indirectly (e.g., targeting an ending balance). The Forecast Methods and Pricing Methods supported in Balance Sheet
Planning are described in the following section.

Working With the Financial Plan Data Form

Financial Plan form is accessed from BSP folder under Analyst Activities.

Select Form =]
Folders Form Description Instructions
Deposit Service Charge Annual Plan Deposit Service Charges - Annual Basis View
=1 & Forms Deposit Service Charges Plan Depasit Service Charges - Monthly Basis
i workforce Einancial Plan
i Capital Loan Fee Annual iew
-6 B Loan Fees Plan Loan Fees - Monthly Basis Yies
7 Administrator Activities
B9 Analyst Activities

Analysts enter driver data and launchjview calculation results
Plan Loan Fees - Annual Basis

Forms in Anafyst Activitiss
(] Deposic service Chargs Annusl
[E] Deposic service Charges
1 Financial Flan
(] Loan Fee Annual
(] Loan Fees

The Financial Plan form is the primary data collection form in Balance Sheet planning. The form presents Years & Period as
columns and Accounts as rows. Users generally will utilize the first four data input rows in the form to collect:

® Balance Driver - how much new business
® Forecast Balance Method - how the new business is projected
® Pricing Driver - a rate or spread on new business

® Pricing Method - how the new business is priced

Page | S Treasuries Vll'l BR. 108 Killington V|| Momentum || US Dollar v | Budget v | BU Version_1 V| Go

) ) FYs4
ForecastMetho| Jan Feb Mar Apr | May

Value Value Value Value Value Value

Balance Driver

Forecast Balance Method
Pricing Driver

Pricing Method

[*Number of Accounts Elements

| ECurrent Position Details
| ENew Business Details

[*Total Business

<

Select a Chart of Account, Entity, Currency, Strategy, Scenario, and Version and click Go. If your Planning Administrator has

processed your institution's current book of business, you should see the runoff profile for your Chart of Account for
Current Position rows (Accounts) on the form.
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Note: Your Planning Administrator may also have loaded historical actual results into "past" months, i.e.,
months leading up to your first forecast month. Combined with your current position forecast, the Financial
Plan form shows you your Chart of Account balances & rates both historically as well as into the future
(before any new business is added to maintain your balances).

After the screen refreshes, you may begin to enter your forecast values - Balance Drivers & Methods and Pricing Drivers &

Methods.

Forecast Balance Methods

Balance Sheet Planning supports four Forecast Balance Methods:

® New Add

® Target Average
Target End

Target Growth

Page | USTreasuries | #| | BR 108 kilington

v|[ Momentum || usDolar v| [ Budget V|| Buversion1 V| Go

Balance Driver

Forecast Balance Method
Pricing Driver

Pricing Method

#Mumber of Accounts Elements
ICurrent Position Details
+New Business Details

+Total Business

FY94
Feb
Value

Forecas tMelho
Value

Jan
Value

Mar
Value

Jun
Value

Apr

Value

May
Value

New Add

Target Average

Target End

Target Growth
<

Table 18.

New Add

Use the New Add Forecast Balance Method to forecast a specific amount of new business.

Target Average

Use the Target Average Forecast Balance Method to forecast an average balance for a Period.
Using this method, the cash flow engine will generate the correct volume of new business
such that your average balance for the period, net of runoff from payments, prepayments, or
other forms of runoff for the period, will match your forecast average balance.

Target End

Use the Target End Forecast Balance Method to forecast an ending balance for a period.
Using this method, the cash flow engine will generate the correct volume of new business
such that your ending balance for the period, net of runoff from payments, prepayments, or
other forms of runoff for the period, will match your forecast ending balance.

Target Growth

Use the Target Growth Forecast Balance Method to forecast a percentage growth of your
ending balance over your beginning balance. Using this method, the cash flow engine will
generate the correct volume of new business such that your ending balance for the period,
net of runoff from payments, prepayments, or other forms of runoff for the period, will
equal your beginning balance times a growth rate. Growth rates in BSP are monthly growth
rates. To achieve a month end balance 3% higher than the month's beginning balance, use a
growth rate of 3%.
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Note: You must utilize a consistent Forecast Balance Method for each Period in your Chart of Account /
Currency / Entity / Strategy / Scenario / Version forecast, but you can use different Forecast Balance
Methods for different combinations of Chart of Account, Currency, Entity, Strategy, Scenario, and Version.
Balance Driver (FE 700) entered should be 12 digits or less.

Pricing Methods

Balance Sheet Planning supports three Pricing Methods:
® Use Administrator Default
® New Add Rate
® New Add Market Rate Spread

Fagm Description Instructions
ce Function Default Administrator Use - Calculate taxes and create a balanced balance sheet and income statement. View
Chart of Account Characteristics Administrator Use - Define balance sheet account cash flow processing attributes. View

Counterparty Entity Mapping Map Entity Dimension member to Counterparty Entity for Eliminations View
Einandial Plan Default Administrator Use - Enter Balance & Pricing Drivers View
Intercompany Accounts and Eliminations Plan Intercompany Activity and/or Process Eliminations View
Master Maintenance Administrator Use - Access custom data forms View
Maturity Mix Default Administrator Use - Define default maturity mix assumptions View
Mon- Interest Income COA Mapping Map Chart of Account Dimension for Fee Calculations to Non-Interest Income COAs View
Offset COA Mapping Map Chart of Account Dimension member against Offset COA for Eliminations View
| Pricing Margin Administrator Farm for defining spread values

Process Attributes Administrator Use - Define the Scenario and Version Attributes

Synchronization for Balance Accounts Synchronize Capex Balance Accounts with BSP COA View
Synchronization for Expense Accounts Synchronize Capex/WFP Expense Accounts with BSP COA View
Waiver COA Mapping Map Chart of Account Dimension for Fee Calculations to Waiver COAs View

When using the New Add, Target Average, or Target End Forecast Balance Method, be sure your forecast balance is less
than < 999,999,999,999.99. The Cash Flow Engine is limited to 14-digits of precision.

Note: You must utilize a consistent Pricing Method for each Period in your Chart of Account / Currency /
Entity / Strategy / Scenario / Version forecast, but you can use different Pricing Methods for different
combinations of Chart of Account, Currency, Entity, Strategy, Scenario, and Version.

If you select Use Administrator Default, a default pricing spread will be applied to your forecast. This default spread will be
added to the pricing index applicable to the Chart of Account member you are forecasting (see Market Rate Interest Rate
Code in Chapter 18 - Chart of Account Characteristics). The Planning Administrator establishes interest rate indexes,
defines forecasts for each of the interest rates curves, and generates default margins for your institution.

Note: If you save the Financial Plan form using the "Use Administrator Default" Pricing Method for a Chart
of Account / Currency combination for which the Planning Administrator has not established a default
spread, BSP will look for a default spread for your Chart of Account under the Default Currency. If a Default
Spread still cannot be found, you will be alerted with the message: "Default Pricing Margin has not been
defined. Please provide Pricing Margin Inputs in Pricing Margin form."

If you do not select a Forecast Balance Method or Pricing Method, "New Add" and "Use Administrator Default" are applied
by default when you save the form.
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The top level menu items are accessed from the Financial Plan data form by placing your curser over a row label on the
form and right clicking with your mouse:

For enabling an active currency in Financial Plan Default (Analyst Form), follow the steps given below:

1.

2
3
4.
5
6
7

Login to Hyperion Planning by selecting the required BSP application.

. Navigate to option, Administration -> Manage -> Forms and Ad Hoc Grids.

. Select the standard form (that is, Financial Plan) to be modified by clicking the checkbox, and then click Edit button.

Choose the Layout tab and check for Currency dimension in Page section.

. Click the Member Selector icon next to Currency dimension.
. Select the new active currency from the left hand side to right hand side and click OK button.

. Click Save button to save the form changes and then click Finish button.

Note: Similarly, perform the same steps to other standard forms wherever new active Currency addition to
Page selection, is required.

The following menu items and functions are accessed from the Financial Plan data form:

® Target Input Tools

[ | Replace Target Value with Input Value
[ | Adjust by Amount
[ Adjust by Percentage

[ Grow by Amount

[ Grow by Percentage

[ ] Percent Growth over Prior Year
[ | Target an End Value

[ | Interpolate

B Annualize Year to Date Amt

® Navigate to Other Form

[ | Maturity Mix
[ Balance Function

[ | Intercompany Account and Eliminations

® Calculate Options

[ Calculate

[ ] Calculate with Partial Solve

® Synchronization

[ Synchronize with CAPEX Expense Accounts
[ Synchronize with CAPEX Balance Accounts

B Synchronize with Workforce

When you highlight a top level menu item with your curser, lower level menu items are displayed and available for selec-

tion.
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Note: If you do not enter value in the Default Market Rate Spread and select "Use Administrator Default" as
Pricing Method and user click Save, a message is displayed "Default Pricing Margin has not been defined.
Please provide Pricing Margin inputs" If you enter the value for Pricing Driver field and select "Use
Administrator Default" as Pricing Method, the Pricing Driver value gets deleted.

After clicking Save, the Forecast Balance Method and Pricing Method selected in the first time bucket, will
be copied to all the other time buckets. The first bucket will drive the method selection. The active time
bucket can start from any month and not only January, so the business rule reads the substitution variable
for start and end period and then copy the data to the other time buckets.

Each of these menu items and functions are described in the next section of this chapter.

Target Input Tools

Budgeting and Planning provides a set of tools to assist users in creating initial forecast or budget projections or adjusting
existing projection values. These tools enable you to generate projections for balance and pricing driver data types.

Budget administrators and analysts using the system will find these tools useful to generate preliminary or revised results
in an automated fashion, prior to generating cash flow data based on the projected values.

This section explains how to use the Target Input Tools and provides descriptions, run time prompts and examples for each
method.

Using Target Input Tools

Steps

1. Inthe Financial Plan Form, place your mouse over the name of the financial element for which you want to generate
target values.

2. Hover over the Target Input Tools menu item with your mouse and the list of available tools will be displayed.

Analyst Activities -Financial Plan

Folders

BR 101 Andrews Ave - Momenum v NoScenario v NoVersion ~
Fro4

Jan Feb Mar Apr May Jun ul Aug Sep Oct Nov De

Value Value Value value Value Value Value Value Value Value value Value Val ~

Page  USTreasuries v |# No Currency = BaseCustl v | Go

=I5 Farms
+1 g Capital
=1 &9 Application Administration
¥ Capital Administration
£ Workforce Administration

Balance Driver

+1 & Workforce

=I&p BSP
7 Administrator Activities
) Analyst Actvities

Forecast Balance Method

g »

Pricing Criver

Pricing Method

=Number of Accounts Elements

Unpriced Account. »
Target Input Tools
Navigate to Other Form b,
Calaulate Options »
Synchronization »
View Assumptions 3
»
»

Average Account Balance (FE1141) L
Replace Target Value with Input Value
Adjust by Amount

Adiust by Percentage

Grow by Amount

Grow by Percentage

Percent Growth aver Prior Year
Targetan End Value

Interpolate

Annualize Year to Date Amt

Average Number of Accounts

Average Percent Active Accounts

Average Number of Active Accounts

Edit
Adjust
Insert Comments

Net New Business (FE1342)

Forms in Analyst Activities MNew Balance Per Account

[ Deposit Service Charge Annual
[ Deposit Service Charges

= Finandal Plan Add/Edit Documents
= Loan Fee Annual Current Position Beginning Balance Lockitiiod: Cels

=] Loan Fees Analyze
Current Position Beginring Gross Rate New Ad Hoc Grid

Supporting Detail
Change History

Number of New Accounts

ECurrent Position Details

‘Apply Context

Current Position By Net Rate
urrent Position Beginning Net Ral i

Current Position Beginring Transfer Rate ‘ ‘
Business Rules for Finandial Plan

3. Select the method to be used. A Run Time Prompt window will appear. Select dimensions members using the
Selector icon next to each dimension selection.

Note: If known, the values can be directly entered in the screen.

328 Oracle Financial Services Balance Sheet Planning User Guide



Working With the Financial Plan Data Form
Chapter 23—Anayst Data Forms and Functions

4. Click the Validate button to validate the entries. If valid, a message appears stating "All the runtime prompt values
are valid"".

FSOX

/= Adjust by Amount - Windows Internet Explorer

i all the runtime prormpt values are

valid £

Runtirne Prompts - BSP_Adjust_by_amt

Please enter the Account Member

"F140" v |2

:Laun-:h- 'Clusa_ :‘-.-'alidate_

5. Click the Launch button to generate the target values. After the rule is run, you will be returned to the Financial Plan
data form and a message will appear stating that the rule was successful.

6. Review the generated values in the Financial Plan data form. The target input tool method used will be reflected in
the Forecast Method Value column on the data form.

7. Repeat the process for any subsequent years in the budget or forecast horizon, and/or for other dimension member
combinations.

8. Run the cash flow engine to generate projected cash flow data based on the input data. (For details on running cash
flow calculations, see the Calculate Options, page 23-36 section.)

Target Input Tool Methods

Method: Replace Target Value with Input Value
Description: This method copies the value you input in the Enter Amount field to specified future time periods.

Run Time Prompts: The following screen displays the run time prompts for the Replace Target Value with Input Value
method:
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= Replace Target Value with Input Value - Windows

Runtime Prompts - BSP_Replace_Target_Input

*

W Please select the Account Mamber

"F140" W B
i@  Enter Amount

1000 X
i Please select the Year

“Frpa” v |2
.: Please selact the Start Period

Jan x &
.,+ Please select the End Period

Dec i &

Close | j'u'alidatej

Example

The following chart shows the results for running the business rule having entered Average Balance (F140) as the Account
Member, 1000 in the Enter Amount field, January as the start period and December as the End Period in the run time
prompts screen:

Table 19.

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
old 100 110 120 125 120 125 130 125 150 140 135 150
Values

New 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000
Values

After the method has been run, the values are updated on the data form and a message stating "BSP_Replace_Target_In-
put was successful" is displayed.

Method: Adjust By Amount

Description: Increase or decrease existing values by the value you input in the Enter Amount field on the Run Time
Prompts window. A positive value increases the existing values; a negative value decreases the existing values.

Run Time Prompts: The following screen displays the run time prompts for the Adjust by Amount method:
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{= Adjust by Amount - Windows Internet Explorer E]@]@

Runtime Prompts - BSP_Adjust_by_Amt

g Please select the Account Member

"F140" v |2

& Enter Amount

100 X
i Please select the vear
“Frog” W | B

' Please select the Start Period

Jdan L4 lc_)l
i Please select the End Period
Dec \ 4 lc_)l

j jCIosej j\.-'alidate:

Example

The following chart shows the results for running the business rule having entered Average Balance ("F140") in the
Account Member field, 100 in the Enter Amount field, January as the Start Period and December as the End Period in the
run time prompts screen:

Table 20.

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
old 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000
Values

New 1100 1100 1100 1100 1100 1100 1100 1100 1100 1100 1100 1100
Values

After the method has been run, the values are updated on the data form and a message stating that '"BSP_Adjust_by_ Amt
was successful" is displayed.

Method: Adjust By Percentage

Description: Increase or decrease existing values by the percentage value you input in the Enter the Increment Value field
on the Run Time Prompts window. A positive value increases the existing values; a negative value decreases the existing
values.

Run Time Prompts: The following screen displays the run time prompts for the Adjust by Percentage method:
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Example

The following chart shows the results for running the business rule having entered Average Balance ("F140) in the Account

{= Adjust by Percentage - Windows Internet Explorer Q@E}

Runtime Prompts - BSP_Adjust_by_Percent

+

E

Please select the Account Member

"F140"

Please enter the Increment Yalue (%)

10.0

Please select the Year

Frog

Please select the Start Period

Jan

Please select the End Period

Dec

__ :Cluse: :Ualidate:

v 2

X| 2

x| &

Member field, 10.0 in the Increment Value field, January as the start period and December as the End Period in the run
time prompts screen:

Table 21.

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
old 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000
Values
New 1100 1100 1100 1100 1100 1100 1100 1100 1100 1100 1100 1100
Values

After the method has been run, the values are updated on the data form and a message stating that "BSP_Adjust_by_Per-

cent was successful" is displayed.

Method: Grow By Amount

Description: Increments the value from the prior period by the value you enter in the Enter Amount field. A positive value

increases balances and a negative value decreases balances.

Run Time Prompts: The following screen displays the run time prompts for the Grow by Amount method:
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{> Grow by Amount - Windows Internet Explorer @@]@
Runtirme Prompts - BSP_Grow_by_Amt

.‘,+ Please select the Account Member

"F140" | |2

(3] Enter Amount

100 |1 X
& Please select the Year
"FY09" |l |2y

) Please select the Start Period

Jan | |2
it Please select the End Period
|Dec | L4 &

[Close | [validate |

Example

Note: This example assumes that the value for Average Balance ("F140") is 1000 for Year: FYO8 and Period:
Dec.

Historical actual data is normally loaded into the Actual dimension member of the Scenario dimension. The
historical values must be copied into the Scenario dimension member in which you are working in order for
this function to work properly.

The following chart shows the results for running the business rule having entered Average Balance ("F140") in the
Account Member field, 100 in the Enter Amount field, January as the Start Period and December as the End Period in the
run time prompts screen:

Table 22.

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
old 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000
Values

New 1100 1200 1300 1400 1500 1600 1700 1800 1900 2000 2100 2200
Values

After the method has been run, the values are updated on the data form and a message stating that "BSP_Grow_by_ Amt
was successful" is displayed.
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Method: Grow By Percentage

Description: Increments the value from the prior period on a percentage basis by the value you input in the Increment
Value (%) field.

Run Time Prompts: The following screen displays the run time prompts for the Grow by Percentage method:

{- Grow by Percentage - Windows Internet Explorer E!@]@

Runtime Prompts - BSP_Grow_by_Percent

g Please select the Account Member

|"F140"

Please enter the Increment Yalue (%)

110.0

Please select the Year

Fro9

Please select the Start Period
iJan

Please select the End Period
Dec

| [Close | [ validate |

Example

Note: This example assumes that the value for Average Balance ("F140") is 1000 for Year: FYO8 and Period:
Dec.

Historical actual data is normally loaded into the Actual dimension member of the Scenario dimension. The
historical values must be copied into the Scenario dimension member in which you are working in order for
this function to work properly.

334 Oracle Financial Services Balance Sheet Planning User Guide



Working With the Financial Plan Data Form
Chapter 23—Anayst Data Forms and Functions

The following chart shows the results for running the business rule having entered 10.0 in the Increment Value field,
January as the start period and December as the End Period in the run time prompts screen:

Table 23.

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec

old 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000 1000
Values

New 1100 1210 1331 1464.1 1610.5 1771.5 1948.7 | 21435 23579 | 2593.7 | 2853.1 | 3138.4
Values

After the method has been run, the values are updated on the data form and a message stating that "BSP_Grow_by_Per-
cent was successful” is displayed.

Method: Percent Growth over Prior Year

Description: Calculates target values by multiplying the value in the same month of the prior year by one plus the value
you enter in the Increment Value (%) field. Use this method to incorporate seasonal fluctuations into your budget
planning.

Run Time Prompts: The following screen displays the run time prompts for the Percentage Growth over Prior Year
method:

/- Percentage Growth over Prior Year - Windows Int... EIB]

Runtime Prompts - BSP_Percent_Growth_Ower_Prior_Yr

Please enter the Account Member

‘10" X (5

[+ Please enter the Increment Value (%)

10.0 J
;_"' Please enter the start period

"lan” X “c—)l
' Please enter the end Period

"Dec” X 2
. Please select the year

Frog \ 4 'C—)]

. :Cluss: :Ualidats:

Example
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Note: Historical actual data is normally loaded into the Actual dimension member of the Scenario
dimension. The historical values must be copied into the Scenario dimension member in which you are
working in order for this function to work properly.

The following chart shows the results for running the business rule having entered Average Balance (F140) in the Account
Member field, 10.0 as the Increment Value (%), January as the Start Period and December as the End Period in the run

time prompts screen:

Table 24.

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
old 1000 1200 1400 1600 1800 2000 2200 2400 2600 2800 3000 3200
Values

New 1100 1320 1540 1760 1980 2200 2420 2640 2860 3080 3300 3520
Values

After the method has been run, the values are updated on the data form and a message stating that "BSP_PrctGrowth was
successful" is displayed.

Method: Target an End Value

Description: Generates interim values between the start month and end month specified in the Run Time Prompts, with
the goal of achieving a target value by the end month. Enter the target value in the Run Time Prompt labeled: "Please
enter the value for End Period".

The values increase incrementally between the start and end month.

Note: Calculations begin using the value from the month prior to the Start Month specified in the Run Time
Prompts.

Run Time Prompts: The following screen displays the run time prompts for the Target an End Value method:
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{= Target an Ending Value - Windows Internet Explorer QE}

Runtime Prompts - BSP_Target_End_Value

i1 Please select the Account Member

"F140" v (&

%]  Please enter the value for End Period

1500 \'4
.f Please select the Year
Fro8 v |2

e Please select the Start Period

Jan 'J. &
2T Please select the End Period
Dec .J. &

:I.aunch' 'Closs_ :'r.-'aljdats

Example

Note: This example assumes that the value for Average Balance is 1000 for Year: FY08 and Period: Dec.

Historical actual data is normally loaded into the Actual dimension member of the Scenario dimension. The
historical values must be copied into the Scenario dimension member in which you are working in order for
this function to work properly.

The following chart shows the results for running the business rule having entered Average Balance ("F140") in the
Account Member field, 1500 in the Enter Amount field, January as the Start Period and December as the End Period in the

run time prompts screen:

Table 25.

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
old 1100 1200 1300 1400 1500 1600 1700 1800 1900 2000 2100 2200
Values

New 1041.7 1083.3 1125 1166.7 1208.3 1250 1291.7 1333.3 1375 1416.7 1458.3 1500
Values

After the method has been run, the values are updated on the data form and a message stating that "BSP_Tar-
get_End_Value was successful" is displayed.
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Method: Interpolate

Description: Generates interim values between the Start Period entered value and the End Period entered value using
straight line interpolation.

Run Time Prompts: The following screen displays the run time prompts for the Interpolate method:

Runtime Prompts - BSP_Interpolate
- Please select the Account Member

“F140" v 2

14  Please enter the value for Start period
500 4

i | Please enter the value for End Period

1500 1'

L Please select the Year

FYo9 X &

L Please select the Start Period

Jan X 'Etl

rh Please select the End Period
Dec X A v

Close | | Validate

Example

The following chart shows the results for running the business rule having entered Average Balance ("F140") in the
Account Member field, 500 in the Start Period value field, 1500 in the End Period value field,January as the Start Period
and December as the End Period in the run time promptsscreen:

Table 26.

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
old 1100 1200 1300 1400 1500 1600 1700 1800 1900 2000 2100 2200
Values
New 500 590.0 681.8 772.7 863.6 954.5 1045.5 | 1136.4 | 1227.3 | 1318.2 | 1409.1 | 1500
Values

After the method has been run, the values are updated on the data form and a message stating that "BSP_Interpolate was
successful" is displayed.

Method: Annualize Year to Date Amt

Description: Annualizes year-to-date values for future time periods remaining in the current year, as designated by the
YTD Period specified in the run time prompt screen.
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Note: Historical actual data is normally loaded into the Actual dimension member of the Scenario
dimension. The historical values must be copied into the Scenario dimension member in which you are
working in order for this function to work properly.

Run Time Prompts: The following screen displays the run time prompts for the Annualize Year to Date Amt method:

{= Annualize Year to Date Amt - Windows Internet ... g@l

Runtime Prompts - BSP_Annualize_YTD

+

' Please select the Account Member

“F140" V| |2
T Please select the Year

"FY09" v |2

a5 Please select the YTD Period

Apr .x 'C_)l

_' :Cluse: _Ualidate:

|

The calculations performed by the Annualize Year-to-date Values function vary depending on the type of financial element
being projected:

e If you are using the tool to generate projected Ending Balances ("F100"), the values for the remaining future
periods of the current year are set equal to the last historical period balance.

® |If you are using the tool to generate projected average balances ("F140"), the values for the remaining future
periods of the current year are set equal to the day-weighted average balance of the historical year-to-date values.

® If you are using the tool to generate project new add balances ("F340"), new add net rates ("F360") or new add
market rate spreads ("F376"), an average daily balance is first computed based on the values reflected in the
historical time periods. A value for the remainder of the year is calculated by multiplying the computed average
daily balance by the number of days remaining in the year. Then the values for the remaining periods in the year
are computed by dividing the value for the remainder of the year by the number of periods remaining in the year.

Example
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The following chart shows the results for running the business rule having entered Average Balance (F140) as the Account
Member and April as the YTD Period in the run time prompts screen:

Table 27.

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
old 1100 1200 1300 1400
Values

New 1100 1200 1300 1400 1250 1250 1250 1250 1250 1250 1250 1250
Values

Example

The following chart shows the results for running the business rule having entered Ending Balance (F100) as the Account
Member and April as the YTD Period in the run time prompts screen:

Table 28.

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
Old 1100 1200 1300 1400
Values

New 1100 1200 1300 1400 1400 1400 1400 1400 1400 1400 1400 1400
Values

Example

The following chart shows the results for running the business rule having entered New Add Balance (F340) and April as
the YTD Period in the run time prompts screen:

Table 29.

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
Old 1100 1200 1300 1400
Values
New 1100 1200 1300 1400 1276.0 | 1276.0 | 1276.0 | 1276.0 | 1276.0 | 1276.0 | 1276.0 | 1276.0
Values 4 4 4 4 4 4 4 4

After the method has been run, the values are updated on the data form and a message stating that "BSP_Annualize_YTD
was successful" is displayed.

Navigate to Other Form

This menu item provides access to two other data forms available for use by analysts:

® Maturity Mix

® Balance Function

® Intercompany Accounts and Eliminations

® Maturity Mix - Single Mix
The Maturity Mix data form, and additional menu items accessed from that data form, is discussed in detail in this section.
The Balance Function data form is briefly discussed at the end of this section. For more information, see Balance Function.

Refer to Elimination Support section for more information on Intercompany Accounts and Eliminations form. 'Maturity
Mix - Single Mix' form feature will be supported in a future release.
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Maturity Mix
Overview

Maturity Mix Assumptions are used to define mix breakout, term, and amortization term characteristics for generation of
new business cash flows in Balance Sheet Planning. Default maturity mix assumptions can be defined by the Budget
Administrator. The Budget Administrator can optionally allow analysts to view and or modify default assumptions as
desired. Alternatively, the Budget Administrator may decide not to define default assumptions, and instead require that
analysts define their own assumptions specific to their business.

This section covers analyst usage of the Maturity Mix data form, accessed from the Financial Plan data form. The Maturity
Mix Override data form is accessed from the Financial Plan data form by right-clicking on a row in the Financial Plan form,
selecting Navigate to Other Form and then selecting Maturity Mix.

Faancial Plan

- -
Fri¥
ForecastMetho Jam Feb Mar Apr My Jun Jul Aug Sep
Value Walue Value Value Value Value alue Value Walue Valkue
Balance Driver
Forecast Balamoe Method Target Input Tosls »
Pricifiy Deivés Mavigate to Other Form & l__‘ Maturity i
Pricing Method Calculate Options * [} Balance Fumction
Humber of Accounts Elements Synchranization * [ Intercompany Accounts and Eliminations
Average Acoownt Balance (FE1141) Unpriced Account b Oy Maturity Mix - Singhe Mix
Average Humber of Accounts Wiew Assumpbions L3
Aversge Percent Active Accounts Edit L]
Average Number of Active Accounts Adjust L4
Het Mew Business (FE1342) Iﬁ Comments
birw Balancs Per Agcount " supperting Detsl

Humber of feew Accounts 5 change History
4P Attachments
(4 Lecgunleck Cells

Filter "

Carrent Position Detals

Current Posifion Beginning Balance
Current Position Beginning Gross Rate
Current Position Beginning Met Rate -
Current Position Beginning Transfer Rate
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In the Maturity Mix data form, three rows are generally displayed for each maturity mix assumption including a node level
row, an underlying default row and an underlying override row. The node level rows are displayed underneath the
underlying 'children' rows.

If the Budget Administrator has defined default maturity mix assumptions, those assumptions will be displayed in the
Maturity Mix form in rows with descriptions beginning with Default. If Analysts desire to make changes to the default
assumptions, or enter assumptions where no defaults have been defined, they enter those values in the rows with
descriptions beginning with Override.

Most dimension members for the point of view dimensions are automatically populated with the same dimension
members selected in the Financial Plan form when the Maturity Mix form is opened, including selections for:

® Chart of Account
® Entity

® Currency

® \ersion
® Strategy
® Scenario

® Custom1

® Custom 2
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Typically the first Year dimension member and first Period dimension member displayed on the Financial Plan data form
are automatically displayed as well.

If the first year defined for the Scenario includes historical time periods, the Maturity Mix data form may default to a
historical time period when it is opened. Data for historical time periods cannot be entered in the form, and the columns
are presented on a read only basis. To enter data in the form, change the period dimension member in the Period
dimension list and click the Go, and the form is refreshed. To enter values for other combinations of dimension members,
select the desired dimension members from the dimension lists and click the Go button. The screen will then be
refreshed.

Maturity Mix Override

Financial Plan > Maturity Mix Override

- A - - - -
v $
Mis 1 Mix 2 Mix 3 Mix 4 Mix 5 Mix & Mix 7 Mix 8 Mix 9 Mix 10
Override Mix Percent 100%
Override Term 36
Override Amortization Term 60

Once the data form is opened and the dimension member selections are made, you can enter maturity mix assumptions
into the Override rows on the data form. After entering values for the Override rows, click the Planning Save icon to save
the assumptions. At that point, the node level rows are populated with the final maturity mix assumptions that will be
sent to the cash flow engine for processing.

In the preceding screenshot, note that the Year and Period dimension selections are FY10 and Jan. The assumptions
defined on this page will be applied to new add balances for the month of Jan, 2010 when the cash flow engine is
processed. Mix Percent and Term specify what percentages of the new add volume for the period have what Terms to
Maturity. Looking at the node level rows labeled Mix Percent and Term, the preceding assumptions specify that 30% of the
new add volume for February, 2010 will have a term to maturity of 60 months, and 70% of the new add volume for
February will have a term to maturity of 120 months.

Several menu items are accessible from the Maturity Mix data form. To access the menu items, right click on the data form
with your curser over one of the row labels, and the following menu items specific to Balance Sheet Planning are
displayed:

® Copy Across - This function will assist you in completing the maturity mix assumptions definitions across all future
time periods. When you click Copy Across, a run time prompt screen opens for entry of parameters associated with
the business rule used to copy data:
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Ruf?hm-e Prompts - BSP_CopyAcross ®
Prompt Text Value

Z* * Please select the Chart of Account "34041° .
&F * please select the Target Chart of Accownt(s) "34041" .
‘-.’ * Please selact the Perind “lan" o,
&7 Please select the Target Period(5) “Jan" L
&t * Please select the Currency “uso® .
&7 = Please select the Tanget Currency(S) uso” o,
it = Please select the Year “Fr13" Vi,
& = Please select the Target Year(S) “FY13° k.
&t = Please select the Entity "1101" _H
F * plepse select the Target Entity{S) 11017 ’

Launch | Cancel

You can copy maturity mix assumptions defined on the page to other years, periods, currencies, entities and
chart of account dimension members by selecting the target dimension members in the respective selectors.
Once you have made the selections of members to be copied to, click Launch to copy the data.

Important: After you have entered maturity mix assumptions for a period in the data form, be sure to click
the Save icon to save the assumptions before attempting to copy them to other dimension members. This is
a required step, and failure to do so prior to clicking on Launch will result in the entered data being lost.

® Back to Financial Plan - After you have entered all of your maturity mix assumptions data and copied it to other
appropriate dimension members, clicking on this menu item will take you back to the Financial Plan data form.

Balance Function

Balance Sheet Planning includes functionality used to calculate balancing entries, income taxes and net income at the legal
entity level after analysts have completed creation of a plan or forecast. If the Budget Administrator has provided an
Analyst with access to this feature, clicking on the Balance Function menu item will open a data form used to prepare for
and run the Balancing process. For more details about the routine, see Balance Function.

Calculate Options

There are three options available under the Calculate Options menu item accessed from the Financial Plan data form:
® (Calculate

® Calculate with Partial Solve
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To access the menu items, place your curser over a row label on the data form and right click with your curser. Highlight
Calculate Options and the three sub-menu items will be displayed for selection.
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Calculate

After entry of target balance driver pricing driver data; and after extracting maturity, you are ready to generate cash flow
data. To do so, select Calculate under Calculate Options on the Financial Plan data form. A run time prompt screen will be

displayed.

Euntimhprumnls - Calculate

Prompt Text

.-" = PMease select the Chart OF Account
¥ * Please Select Maturity Mix Scenario
&7 = Please select the Currency (5)

ot * Please select the Currency

.-.' " Please select the Scenario

_-“ * Please select the Strategy

WT  Please select the Version

.7 ™ Please Select Pricing Margin Scenario

Value

"34041°
“1000°

"uso"

“uso”

"Ne Scenario”
“500002°

“No Version®
“5555"

Launch | Cancel
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To generate cash flows for a single dimension member combination that is reflected on the Financial Plan data form, the
values for Chart of Account, Strategy, Currency, Scenario, Version, Custom 1, Custom 2 are pre-populated from the
Financial Plan form.

To run cash flows for a different combination of dimension members, open the dimension member selector and select the
appropriate members for which cash flows will be run.

Cash flows can be generated for more than one dimension member combination at a time by selecting hierarchical node
level dimension members for the Chart of Account dimension in the dimension member selector. When node level
members are selected (node level for entity cannot be selected), the cash flow engine will be run for all lowest level
dimension members underneath the selected nodes, in a single process execution.

Note: All User defined COA dimensions are uploaded under the seeded top level hierarchical node i.e.,
'BSP_COA'. Refer to 'Predefined Dimensions' section of Chapter 1 - '‘Balance Sheet Planning Overview' for
more details. This seeded dimension member cannot be selected for node level cash-flow executions.

Analyst would not be able to select the Entity dimension in the dimension member selector.

Note the following points:

When you click Calculate option, the Maturity Mix data will be exported to RDBMS. During export, the Business
Rule decides which needs to be entered (MO or MD).

If the Adjustable type is fixed, then original term (read from maturity mix ME 2) is used as term point to locate the
forecasted interest rate

If Adjustable Type is not fixed, then repricing frequency (read from COA characteristics) is used as term point to
locate the forecasted interest rate. If data is not available for the COA/Currency combination for which calculate is
done, then the Business rule looks for data defined for COA/Default Currency.

If you have selected a Forecast Balance Method and balance driver is blank, then balance driver value 0 will go into
RDBMS.

If Balance Driver value is 0, forecast balance method is New Add, and version attribute has rollover attached to it,
then Rollover with new add method is used.

If the version attribute has rollover attached to it, the current Product/Currency combination is configured to
generate rollovers, and the New Add is selected as forecast balance method, then Rollover with new add forecast
balance method is used.

If the version attribute has rollover attached to it, the current Product/Currency combination is configured to
generate rollovers, and the Target Growth % is selected as forecast balance method, then Rollover with Target
Growth % forecast balance method is used.

Tip: If you place your curser over the row label on the Financial Plan form
corresponding to the pricing driver you want to use, this driver will automatically be
populated in the run time prompt screen.

After making selections in the run time prompt screen, click 'Launch' to run calculations
for the account. Calculation time will vary depending on the number of account
calculations being generated. After the calculations are complete, the Financial Plan
Data form will be refreshed with results, and a message will appear at the top of the
form stating that the 'BSP_Calculate.' was successful.
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Important: After entering driver data in the Financial Plan data form, be sure to click the Save icon before

launching calculations or changing paging dimension member values in order to write the values to
Essbase. If you do not do so, the entered data may be lost.

Note: Analysts may process and then re-process the same forecast items multiple times as using slightly
different forecast data or other modeling assumptions. When data is reprocessed, Essbase is refreshed with

the new results, but Essbase may not be completely cleared of its prior results if previous simulations have
generated runoff under Accounts that were not generated in subsequent simulations.

For example, if you forecast a Chart of Account that generates prepayment runoff and then subsequently,
first remove your prepayment assumption and second re-process your forecast, the re-processed forecast

data will not contain any prepayment runoff, but the original runoff generated by the first simulation will
not have been cleared from Essbase.

To avoid these kinds of issues, it is recommended that you utilize different Versions for generating current
position runoff or new business forecasts whenever you are fine-tuning modeling assumptions such as
Prepayments, Behaviour Patterns, Economic Indicators, Transfer Pricing, and Adjustments. When these

basic modeling assumptions are stable, the Accounts generated by your forecast activity for each Chart of
Accounts member will also be stable.

Calculate with Partial Solve

If hierarchical aggregation of cash flow data is desired after generation of results for lowest level dimension members, the

Calculate with Partial Solve Calculation Option can be used. To do so, select Calculate with Partial Solve under Calculate
Options on the Financial Plan data form.
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A run time prompt window will be displayed.

I!un:"'_me Prompis - Caloulate with Partial Solve b
"3
Prompt Text Valus

.-." ® Please selact the Version “Ma Version™ i

& = Please select the Chart Of Account 3041 i,

&' ® Please select the Strategy “S00002™ h

'-"‘ * Please select the Scenario Forecast /

'-"‘ ® Please select the Entity "1101" #
I ™ 2:Pleass select the Year(5) FY16 e

it = 2:Please select the Currency “usp” #

Launch | Cancel

Select the node level dimension members to which you wish to aggregate data after running the cash flow engine for
hierarchical dimensions, including the Year, Chart of Account, Entity and Strategy dimensions.

Synchronization

Balance Sheet Planning includes integration with Hyperion Workforce Planning and Hyperion Capital Asset Planning when
either or both of the modules are licensed and installed in the same application where Balance Sheet Planning is installed.

The Balance Sheet Planning Budget Administrator must define the mapping of Workforce and/or Capital Asset Planning
account dimension members to Balance Sheet Planning Chart of Account dimension members in order for analysts to be
able to run the integration function and copy the data into the BSP plan type.

Three functions are available to copy the data:
® Synchronize with CAPEX Expense Accts
® Synchronize with CAPEX Balance Accts
® Synchronize with Workforce

To access and run the functions, right click on the Financial Plan data form, highlight Synchronization and select the func-
tion you wish to run from the sub-menu.

Oracle Financial Services Balance Sheet Planning User Guide 347



Working With the Financial Plan Data Form
Chapter 23—Anayst Data Forms and Functions

eyt kot - Framos Par
oy

PR e—— Y [y e——" * memeam 7 MmOsen ¢ MK
v

T [ .
o grta e
-t M VOO L e ™ = = = o= 7 ) r= = o = =
P et ey | e o £ - b s i v s e e -
vt s Aceeraa s ——e
= = Forinet Hakarr P
v
B A e o]
T —— o g eer
P ol A s iy

o i Bavird B 1 1143 1 e bt

ot St ol Bz

i g Parcend i oot 1 Lhdal i
Tutrae i CHTE e kb
Ao # Ao Rirnark S Ryl . Torulbriruir wilfs CEPTE Baarir Rtk
Yo P Bt Y2 1 (=3 v ereren e W
e
e Bare o bozme s S
1 e g et
Mot el Fares i .
et e At Dnomern
At Lo Pt B 1 Locriocs. Caly
P S | W
Carvens Poapnes, Begrwg Grom Bt tare e G
Tt P Beging Pt 1 i Ll

Carvend P B Toarute ke
v e P, B Lad by A it
Carvet Posst B v sk Cot Bt

© rrert o B [more b £ e

Synchronize with CAPEX Expense Accounts

This function will copy non-interest expense account data from the Capital Asset Planning plan type into the BSP plan
type, based on the mapping defined by the Budget Administrator.

You can run this function after you have generated budget or forecast data in Capital Asset Planning by selecting the
Synchronize with CAPEX Expense Accounts sub-menu item. A run time prompt window will be displayed, which require

entry or selection of the Year(S) and Period(s) for which the integration should be processed. Make the selections by
opening the selector next to the run time prompt fields.

/= Synchronize with CAPEX - Windows Internet Explorer @@@

Runtime Prompts - BSP_Sync_Capesx_Exp

Please select the Year(s)
“Fr10* || |2

Please select the Period(s)

iILvJDDe scendants("rearTotal”) .x &

[Close | | validate |
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After making the run time prompt selections, click Validate to validate the selections if a red X is displayed for either

prompt. A message appears "All the runtime prompt values are valid". Then click Launch to run the routine and copy the
data.

Note: Several of the run time prompts are hidden and do not show up on the screen, including prompts for
the Entity, Strategy, Currency, Scenario, Version, and Custom 1, and Custom 2 dimensions. The values for
these dimensions are automatically populated from the members selected on the Financial Plan form when
the rule is run.

The routine will copy data for all non-interest expense Chart of Account dimension members that have corresponding data
in the Capital Asset Planning module, based on the Account to Chart of Account dimension member mapping defined by
the Budget Administrator. After the routine is run, you will be returned to the Financial Plan data form and a message
stating "BSP_Sync_Capex_Exp was successful" will be displayed at the top of the form.

Synchronize with CAPEX Balance Accounts

This function will copy balance sheet account data from the Capital Asset Planning plan type into the BSP plan type, based
on the mapping defined by the Budget Administrator.

You can run this function after you have generated budget or forecast data in Capital Asset Planning by selecting the
Synchronize with CAPEX Balance Accounts sub-menu item. A run time prompt window will be displayed, which require
entry or selection of the Year(S) and Period(s) for which the integration should be processed. Make the selections by
opening the selector next to the run time prompt fields.

£~ Synchronize CAPEX - Windows Internet Explorer E|@EI

Runtime Prompts - BSP_Sync_Capex_Bal

Flease select the Year(s)
"Frio” v |2

Please select the Pariod(s)

"Jan® "Feb" "Mar" “Apr" "May* "un" "3u"ad € [

| :Clnse: :\.falidate:

After making the run time prompt selections, click Validate to validate the selections if a red X is displayed for either

prompt. A message appears "All the runtime prompt values are valid". Then click Launch to run the routine and copy the
data.
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Note: Several of the run time prompts are hidden and do not show up on the screen, including prompts for
the Entity, Strategy, Currency, Scenario, Version, Custom 1, and Custom 2 dimensions. The values for these
dimensions are automatically populated from the members selected on the Financial Plan form when the
rule is run.

The routine will copy data for all balance sheet Chart of Account dimension members that have corresponding data in the
Capital Asset Planning module, based on the Account to Chart of Account dimension member mapping defined by the
Budget Administrator. After the routine is run, you will be returned to the Financial Plan data form and a message stating
"BSP_Sync_Capex_Bal was successful" will be displayed at the top of the form.

Synchronize with Workforce

This function will copy non-interest expense account data from the Workforce Planning plan type into the BSP plan type,
based on the mapping defined by the Budget Administrator.

You can run this function after you have generated budget or forecast data in Workforce Planning by selecting the
Synchronize with Workforce sub-menu item. A run time prompt window will be displayed, which requires entry or
selection of the Year(S) and Period(s) for which the integration should be processed. Make the selections by opening the
selector next to the run time prompt fields.

e Synchronize with Workforce - Windows Internet Explorer g@@

Runtime Prompts - BSP_Sync_WrkForce

Please select the Year(s)
“Fr10" V| B

Please select the Period(s)

"lan","Feb","Mar"” X A

Close | | Walidate

After making the run time prompt selections, click Validate to validate the selections if a red X is displayed for either
prompt. A message appears "All the runtime prompt values are valid". Then click Launch to run the routine and copy the
data.
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Note: Several of the run time prompts are hidden and do not show up on the screen, including prompts for
the Entity, Strategy, Currency, Scenario, Version, Custom 1, and Custom 2 dimensions. The values for these
dimensions are automatically populated from the members selected on the Financial Plan form when the
rule is run.

The routine will copy data for non-interest expense Chart of Account dimension members that have corresponding data in
the Workforce Planning module, based on the Account to Chart of Account dimension member mapping defined by the
Budget Administrator. After the routine is run, you will be returned to the Financial Plan data form and a message stating
"BSP_Sync_WrkForce was successful" will be displayed at the top of the form.

View Assumptions

When this menu item is highlighted, another list of menu items is displayed:

® View Interest Rate Scenario - Click this menu item to view data for the interest rate scenario being used for the
budget or forecast scenario.

® View Currency Rate Scenario - Click this menu item to view data for the currency rate scenario being used for the
budget or forecast scenario.

® View Economic Indicator Scenario - Click this menu item to view data for the economic indicator scenario being
used for the budget or forecast scenario.

® View Custom Prepayment Model - If a Prepayment Model has been defined and specified for use with the chart of
account dimension member, the Prepayment Model assumptions can be viewed by clicking on this menu item.

® View Rollover Scenario - Click this menu item to view data for the rollover scenario being used for the budget or
forecast scenario.
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Financial Plan
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Automated Fee and Expense Calculations

When creating a budget or a forecast, certain types of fees and expenses bear a relationship with projected outstanding
balance sheet account balances. Balance Sheet Planning provides pre-defined data forms and business rules that can be
used to calculate budget or forecast amounts for the following types of fees and expenses:

® Loan Fees
® Deposit Service Charges

The functionality provided for planning or forecasting amounts for each of these categories of fees and expenses is
described in this chapter.

Prerequisites

® Balance sheet account average balances have been entered or calculated by the cash flow engine for accounts that
will be used in the calculations.

® The Interest Accrual Method must be defined for the corresponding balance sheet accounts. The method specified
for the account is used to annualize period amounts to derive annualized percentages, and to de-annualize
annualized percentages to derive period amounts.

® Chart of Account dimension members representing loans for which fees will be planned must have the Fee
Classification attribute of Loan Fees assigned in dimension administration. Chart of Account dimension members
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representing deposits for which fees will be planned must have the Fee Classification attribute of Deposit Service
Charges assigned in dimension administration.

® Non interest income and non interest expense dimension members must be defined in the Chart of Accounts
dimension. These members will store projected fee and expense amounts.

Note: Loan origination fees do not require definition of separate members in the chart of accounts
dimension. These fees are stored under the balance sheet account dimension member, in financial element
F900 - Fee Income on Int. Bearing Acct.

® Non interest income and fee waiver members must be defined in the Chart of Accounts dimension. The attributes
other loan fees, loan fee waiver for loan, other deposit service charges, and deposit service charge waiver for
deposit should be assigned.

® The loan fees and deposit service charge Chart of Accounts should be mapped to the non interest income Chart of
Account using the data form Non interest income COA Mapping.

® The non interest income Chart of Accounts for loan and deposit should be mapped to the waiver using the data
form Waiver COA Mapping.

Loan Fees

There are three types of loan fees that a financial institution typically includes in creation of a plan or forecast:

® Loan Origination Fees - Accounting practices on certain financial instruments (most commonly mortgage loans)
require that loan fees paid by the customer are recognized in the same way as interest on the loan. In other words,
while the customer pays cash points when the loan is originated, the financial institution must recognize these
points over the life of the loan.

® Other Loan Fees - Other types of fees charged do not relate to loan origination activities and are planned for as
non-interest income amounts that are not included in interest income, such as late charges that are assessed when
a customer is late making a payment.

® Loan Fee Waivers - Financial institutions may often refund or waive other loan fees such as late charges when a
customer requests that the fee be waived, in recognition that the client is a good customer who usually makes
required payments on a timely basis. Such waivers are usually recorded in a separate waiver account so that waiver
activity can be easily monitored by management.

Loan origination fees and other loan fees can be reasonably projected using an approach where users enter annualized fee
percentages that are multiplied by corresponding balance sheet average balances produced by the Balance Sheet Planning
cash flow engine. Annualized fee percentages entered by users are de-annualized to a period basis to calculate the period
amounts. Alternatively, users can enter dollar amounts directly. If users enter data in this manner, Balance Sheet Planning
will calculate and store resulting annualized fee percentages in the database.

Loan fee waivers can be planned for by entering a planned percentage of other loan fee income amounts that will be
refunded or waived. The calculated amounts for other loan fees are multiplied by percentages entered for each future
period and multiplied by minus one to derive loan fee waiver amounts.

Working With the Loan Fee Data Forms

There are two predefined data forms provided with the Balance Sheet Planning application for use in planning for loan
fees:

® Loan Fees - This data form is used to plan for loan fees on a monthly basis.

® Loan Fee Annual - This data form is used to plan for loan fees on an annual basis.
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Loan Fee Data Form

You can generate and work with the loan fees on a period basis by using the Loan Fee data form. To access the data form
used to plan the loan fees on a monthly basis, go to the BSP Folder, Analyst Activities, click on Loan Fees.
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Select the Entity, Currency, Scenario, Version, Strategy, Year, Custom 1 and Custom 2 dimension members you want to
work with and click Go, and the screen will refresh.

You can generate loan fee projections by entering percentages in the data form and letting the system calculate the
corresponding amounts:

® Loan Origination Fees - Enter annual percentages in the Origination Fee Income Percentage section of the data
form. The percentages will be de-annualized to a period basis using the accrual basis defined for the balance sheet
product, which is then used to calculate fee amounts.
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® Non Interest Income Fees - Enter annual percentages in the Non Interest Fee Percentage section of the data form.
The percentages will be de-annualized to a period basis using the accrual basis defined for the balance sheet
product, which is then used to calculate fee amounts.

® Fee Waivers - Enter percentages in the Fee Waiver Percentage section of the data form. The percentages entered
will be multiplied by the period non interest income fee amounts to calculate waiver amounts. Percentages are
applied as entered in the data form.

] Percentages must be entered, and fees and fee waivers calculated for one balance sheet chart of account
dimension member at a time.

[ | Alternatively, you can enter loan fee and fee waiver amounts directly in the data form, and let the application
calculate the associated fee and waiver percentages.

Click Calculate Loan Fee, and a runtime prompts window will open:

* Calculate Loan Fees - Windows Internet Explorer

BSP_FeeCalc

7 Please select the Chart OF Account

"10011" .,

ws  Please select the Currency

"CEP" '.:J,

wi  Please select the Entity

"100000200" .,

Please select the Period(s)

A
.7 Please select the Scenario
"Budget" A
7 Please select the Strategy
"500005" ",
7 Please select the Version
"B Yersion_1" .,
&7 Please select the Year
"3 ",
Launch Close Create runtime prampt values File

Click Submit to generate the fee and fee waiver amounts. Repeat the process for each balance sheet account that will have
related fee income and fee waiver activity. The following screen shot shows sample calculation results after running the
business rule for one balance sheet account.
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Loan Fee Annual Data Form

The data form supports the collection of origination fees, non interest loan fee income and fee waiver percentages on an
annual basis, and will calculate annual amounts and distribute those values across underlying periods based on the
accrual basis defined for each balance sheet account. To access the data form used to plan the loan fees on yearly basis, go
to the BSP Folder, Analyst Activities, click on Loan Fees Annual.

Cesmphcr. Ingtnacturd.

Do Service Chisos Arvesl Pany Dt Servace Chages - Arvas Bass Y
& rom Demask Servce Chages Flan Deposk Sarvics Changes - Morehly Basis. e
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This will open the Enter Data - Loan Fees Annual data form.
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Select the Entity, Currency, Scenario, Version, Strategy, Year, Custom 1 and Custom 2 dimension members you want to
work with and click Go, and the screen will refresh.

You can generate loan fee projections by entering percentages in the data form and letting the system calculate the
corresponding amounts:

® Loan Origination Fees - Enter annualized percentages in the Origination Fee Income Percentage section of the data
form.

® Non Interest Income Fees - Enter annualized percentages in the Non Interest Fee Percentage section of the data
form.

® Loan Fee Waivers - Enter percentages in the Fee Waiver Percentage section of the data form.

[ ] Percentages must be entered, and fees and fee waivers calculated for one balance sheet chart of account
dimension member at a time.

[ Alternatively, you can enter loan fee and fee waiver amounts directly in the data form, and let the application
calculate the associated fee and waiver percentages.
Click Save, and a runtime prompts window will open:

Select the appropriate dimension members to be processed using the selector control next to each dimension. Click
Submit to generate the fee and fee waiver amounts. Repeat the process for each balance sheet account that will have
related fee income and fee waiver activity.

Working With the Deposit Service Charge Data Forms

There are two predefined data forms provided with the Balance Sheet Planning application for use in planning for deposit
service charges:

® Deposit Service Charges - This data form is used to plan for deposit service charges and waivers on a monthly basis.
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® Deposit Service Charge Annual - This data form is used to plan for deposit service charges and waivers on an
annual basis.

The data forms provided for generation of service charges on deposit accounts generally function in the same way as the
loan fee data forms. However, whereas the loan fee data forms provide the ability to calculate loan origination fees that
are included in net interest margin, the data forms provided for generation of deposit service charges will only calculate
amounts recorded as non-interest income in the profit and loss statement. This is the only difference between the deposit
service charge data forms and the loan fee data forms. Follow the earlier instructions for working with the loan fee data
forms to generate results for deposit service charges.
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Overview

The Balance Sheet Planning application includes business rules and sequences (groupings of business rules) that have
been predefined and are included at installation. The business rules perform various calculations and functions available
within the application. This appendix lists the business rules, sequences, descriptions and definitions for each rule
delivered with the application.

Business Rules

BSP_Product_Instrument

This business rule executes a database function which populates product instrument mappings into a database table.

FIX("No Year","No Scenario","No Version","No Entity","No Strategy","BegBalance", "No
Currency", "No Financial Element"); VAR return_value;

"No Attribute Value" (

returnivalue = @JFunC73("FSIiPRODilNSTiMAPPING",&DBSERVERNAME,

@NumToStr (&PORTNO) , &SID, &USERNAME, § PASSWORD, [BatchID]) ;

) ENDFIX;

BSP_SmartList_Sync

This business rule executes a java function which updates SmartList xmls.

FIX("No Year","No Scenario","No Version","No Entity","No Strategy", "BegBalance", "No
Currency", "No Financial Element"); VAR return_value;

"No Attribute Value" (

return value =

@JSmartLiSt_SynC(&DBSERVERNAME,@NumTOStr(&PORTNO),&SID,&USERNAME,&PA

SSWORD, &ESSUSER, &LCMDirName) ;

) ENDFIX;

BSP_HierDim_Sync

This business rule executes a java function which populates Hierarchical dimensions into FSDM.

FIX("No Year","No Scenario","No Version","No Entity","No Strategy","BegBalance", "No
Currency", "No Financial Element"); VAR return value;

"No Attribute Value" (

return value =

@JHierDim Sync (&§DBSERVERNAME, @NumToStr (&§PORTNO) , &SID, &USERNAME, §PASS

WORD, &ESSUSER, & LCMDirName) ;

) ENDFIX;
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BSP_Flat_StdDim_Sync

This business rule executes a java function which populates standard dimensions into FSDM.

FIX("No Year","No Scenario","No Version","No Entity","No Strategy","BegBalance", "No
Currency", "No Financial Element"); VAR return value;

"No Attribute Value" (

return value =

@QJFlatHier (§DBSERVERNAME, @NumToStr (&§PORTNO) , &SID, &USERNAME, § PASSWORD

, &ESSUSER, & LCMDirName, @NumToStr (0) , "Plan Type");

) ENDFIX;

BSP_Flat_CustDim_Sync

This business rule executes a java function which updates custom dimension xmls.

FIX("No Year","No Scenario","No Version","No Entity","No Strategy", "BegBalance", "No
Currency", "No Financial Element"); VAR return_value;

"No Attribute Value" (

return value =

@QJFlatHier (§DBSERVERNAME, @NumToStr (&§PORTNO) , &SID, §USERNAME, &§PASSWORD

, &ESSUSER, &LCMDirName, @NumToStr (1), "Plan Type"):;

) ENDFIX;

BSP_Adjust_by Amt

This business rule is an input tool used to increase or decrease existing values by the value input.

SET UPDATECALC OFF;
SET CREATENONMISSINGBLK ONj;

FIX ([BSP_Entity S], [BSP Currency S], [BSP_COA S], [BSP Scenario S],
[BSP_Strategy S], [BSP Version S], [BSP Year S],
@LIST([BSP Period Start]:[BSP Period End]),"No Attribute Value")

/* Selected Account Member from Run-Time Prompt*/ [BSP_Account TE]
(

/* Calculate Values for Ending Balance, Average Balance and New Add
Balance */ IF(Q@ISMBR("F100","F140","F340"))
[BSP_Account TE] + [BSP Input Value]; ENDIF;

/* Calculate Values for New Add Market Rate and Net New Market Rate
Spread */

IF (QISMBR("F360","F376"))

[BSP_Account TE] + ([BSP Input Value]/100); ENDIF;

/*Populate the selected method to the ForecastMethod member of

Period Dimension*/ "ForecastMethod" = 6;

) ENDFIX

FIX ([BSP Entity S], [BSP_Currency S], [BSP COA S], [BSP_Scenario S],
[BSP_Strategy S], [BSP Version S], [BSP Year S], "No Attribute Value")

CALC DIM(Period); ENDFIX
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BSP_Adjust_by_ Percent

This business rule is an input tool used to increase or decrease current values on a percentage basis by the value input.

SET UPDATECALC OFF;
SET CREATENONMISSINGBLK ONj;

FIX ([BSP_Entity S], [BSP Currency S], [BSP_COA S], [BSP Scenario S],
[BSP_Strategy S], [BSP Version S], [BSP Year S],
@LIST ([BSP_Period Start]:[BSP_Period End]),"No Attribute Value")

/* Selected Account Member from Run-Time Prompt*/ [BSP_Account TE]

(

/*Calculate values for Ending Balance, Average Balance, New Add

Balance, New Add Net Rate and Net New Market Rate Spread*/ [BSP Account TE] * (1 +
([BSP_Prct Incl));

/*Populate the selected method to the ForecastMethod member of

Period Dimension*/ "ForecastMethod" = 7;

) ENDFIX

FIX ([BSP_Entity S], [BSP Currency S], [BSP_COA S], [BSP Scenario S],
[BSP_Strategy S], [BSP Version S], [BSP Year S], "No Attribute Value")

CALC DIM(Period); ENDFIX
BSP_Annualize_YTD

This business rule is an input tool that annualizes year-to-date values for future time periods remaining in the current year,
as designated by the Forecast as-of-date.

SET UPDATECALC OFF;
SET CREATENONMISSINGBLK ONj;

FIX([BSP_COA S], [BSP Entity S], [BSP Currency S], [BSP Scenario S], [BSP Version S],

[BSP Strategy S], [BSP Year S],
@LIST (@NextMnth ([BSP_Period Annualize]) :&EndPeriod),"No Attribute
Value")

/*These local variables are used in further calculations. Note:Global Variables
cannot be used directly in calculations*/ VAR Period Diff;

VAR Period 31; VAR Period 30; VAR Period 28; VAR Period Sum; VAR YTD Sum;

VAR pp;

/* Selected Account Member from Run-Time Prompt*/ [BSP Acct Annual]
(

/*Calculate Values for Ending Balance*/ IF (Q@ISMBR("F100"))
@PRIOR([BSP_Acct_Annual]); ENDIF;

/*Calculate Values for Average Balance*/ IF (QISMBR("F140"))
@AVGRANGE (SKIPNONE, [BSP_Acct Annual], @LIST(&StartPeriod: [BSP Period Annualize]));
ENDIF;

/*Calculate Values for New Add Balance, New Add Net Rate and Net New
Market Rate Spread*/ IF(@ISMBR("F340","F360","F376"))

/*Count Number of Periods having 31, 30 and 28 days with Actual data*/
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Period73l=@COUNT(SKIPNONE,@REMOVE(@UDA(PeriOd,"31"),@LIST(@NeXtMnth(
[BSP_Period Annualize]): &EndPeriod)));

Period_30=@COUNT(SKIPNONE,@REMOVE(@UDA(Period,"30"),@LIST(@NextMnth(
[BSP_Period Annualize]): &EndPeriod)));

Period 28=QCOUNT (SKIPNONE, @REMOVE (@UDA (Period, "28"), @LIST (@NextMnth (
[BSP_Period Annualize]): &EndPeriod)));

/*Count Number of Forecast Periods*/

Period Diff=@COUNT (SKIPNONE, @LIST (@NextMnth ([BSP_Period Annualize]):
&EndPeriod)) ;

/*Calculate Number of Days in monthly Actual Periods*/ Period Sum = Period 31*31 +
Period 30*30 + Period 28%*28;

/*Calculate Sum of monthly Actual Period Values*/
YTD Sum=@SUMRANGE ( [BSP_Acct Annual], Q@LIST (&StartPeriod:
[BSP_Period Annualizel));

/*Calculate Final Value to be populated for each Forecast Period*/

(((YTD_Sum/Period Sum)*365)-YTD Sum)/Period Diff; ENDIF;
/*Populate the selected method to the ForecastMethod member of

Period Dimension*/ "ForecastMethod" = 3;

) ENDFIX

FIX ([BSP_Entity S], [BSP Currency S], [BSP_COA S], [BSP Scenario S],
[BSP_Strategy S], [BSP Version S], [BSP Year S], "No Attribute Value")

CALC DIM(Period); ENDFIX
BSP_Calculate_Current_Business

This business rule executes a java function to call cash flow engine for Current Business data processing.

/* STARTCOMPONENT :SCRIPT */

/*This rule is used to call the Cash flow engine for Current Position business
processing for the Dimension member selection made. */
SET CREATENONMISSINGBLK ON;

/* ENDCOMPONENT */

FIX

("BegBalance","Jan", "Feb", "Mar","Q1", "Apr", "May", "Jun", "Q2","Jul", "Aug", "Sep", "Q3", "0
ct","Nov", "Dec","Q4","YearTotal", {BSP_Scenario S}, @RELATIVE ({BSP_Strategy S},0),@RELA
TIVE ({BSP_COA S},0), {BSP Version S}, {BSP_Currency S}, @RELATIVE ({BSP Entity S},0))

/* STARTCOMPONENT:SCRIPT */
/*Temporary Variable is used to fetch the status, success(l) or
failure (0)*/

VAR Return Status = 100;
/* ENDCOMPONENT */

"No Attribute Value" (
/* STARTCOMPONENT : FORMULA */
Return Status = QJCFE( "PR FINANCIAL PLAN",

"FN_BSP_PROCESSING",

@NAME ({BSP_COA S}),

@NAME ({BSP_Entity S}),

@NAME ({BSP_Currency S}),
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@NAME ({BSP_Strategy S}),
@NAME ({BSP_Scenario_ S}),
NAME ({BSP_Version S}),
nen,
@NAME ("F700"),
@NAME ("F701"),
"ofsrm.sh",

"OFSRM",

"TASK1",

"ADMIN",

"BSP",

"PR_RES DET IMPORT",

&DATASOURCE,

&CubeName,

"impCBCS" ) ;

)

ENDFIX

BSP_CFE_Security_File_Gen

This business rule executes a java function to generate Security file required for Cash Flow Engine.

FIX("No Year","No Scenario","No Version","No Entity","No Strategy", "BegBalance", "No
Currency", "No Financial Element"); VAR return value;

"No Attribute Value" (

return value = @JGenSecFile (&USERNAME, &SID, §PASSWORD, §APPLICATION) ;

) ENDFIX;

BSP_Consolidate

This business rule is used to run consolidation on the Hierarchical Dimensions, Chart of Account, Entity and Strategy.

SET CREATENONMISSINGBLK ON;
FIX([BSP Currency S], [BSP Scenario S], [BSP Version S], [BSP Year],"No Attribute
Value","F340","F100","F140","F360","F376")
@IDESCENDANTS([BSP_COA_S});
@IDESCENDANTS([BSP_Entity_S]);
([
( \l

@IDESCENDANTS ([BSP_Strategy S]);
@IDESCENDANTS ("Period") ;
ENDFIX

12. BSP_CopyAcross

This business rule is used to copy Maturity Mix data to the defined Target Dimension members.

/* FIX([Rates Strategy S], [Rates Version S], [Rates Assumption S], [Rates
_Scenario_S],"No Term Points","No FE - Rates",@Descendants ("Mix
Breakout"), @Descendants ("RateElement"))

*/

FIX([Rates Strategy S], [Rates Version S], [Rates Assumption S],"No FE
- Rates","No Term Points",@Descendants ("Mix
Breakout"),@Descendants ("RateElement"), [Rates Year Targ], [Rates Peri
od Targ], [Rates Entity Targ], [Rates Currency Targ], [Rates COA Targ])
/* DATACOPY

[Rates Year S]->[Rates Period S]->[Rates COA S]->[Rates Entity S]->[
Rates Currency S] TO
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13.

[RatesiYeariTarg]—>[RatesiPeriodiTarg]—>[Rate57COA7Targ]—>[RatesiEnt
ity Targ]->[Rates Currency Targ];

*/

[Rates_Scenario S]=[Rates Year S]->[Rates Period S]->[Rates COA S]->
[Rates Entity S]->[Rates Currency S]->[Rates Scenario S];

ENDFIX

BSP_Replace_Target_Input

This business rule is an input tool used to copy the value input to selected target destinations.

14.

SET UPDATECALC OFF;
SET CREATENONMISSINGBLK ONj;

FIX ([BSP_Entity S], [BSP Currency S], [BSP_COA S], [BSP Scenario S],
[BSP_Strategy S], [BSP Version S], [BSP Year S],
@LIST([BSP Period Start]:[BSP Period End]),"No Attribute Value")

/* Selected Account Member from Run-Time Prompt*/ [BSP_Account TE]
(

/* Replace Target Value with Input Value for Ending Balance, Average
Balance and New Add Balance */ IF(QISMBR("F100"™,"F140","F340"))
[BSP Input Value]; ENDIF;

/* Replace Target Value with Input Value for New Add Market Rate and
Net New Market Rate Spread */ IF (QISMBR("F360","F376")) ([BSP_Input_Value]/lOO);
ENDIF;

/*Populate the selected method to the ForecastMethod member of

Period Dimension*/ "ForecastMethod" = 10;

) ENDFIX

FIX ([BSP Entity S], [BSP _Currency S], [BSP COA S], [BSP_Scenario S],
[BSP_Strategy S], [BSP Version S], [BSP Year S], "No Attribute Value")

CALC DIM(Period);
ENDFIX

BSP_RunBalancing

This business rule is used to run the Balance Function.

SET UpdateCALC Off;
SET CREATENONMISSINGBLK ON;

VAR IR _RE Var;
VAR IR Assump Var; VAR Rate Var;

VAR Yearpart,Numdays; Array

Accr day([Period]={1,31,28,31,1,30,31,30,1,31,31,30,1,31,30,31};
Array Accr lp[Period]={1,31,29,31,1,30,31,30,1,31,31,30,1,31,30,31};

/*Variable to capture Accrual Basis Entry Number in the Smart List selected against
each Chart of Account*/

VAR Accr_Var;

/*Variable to capture Accrual value associated to Entry Number in the Smart List
selected against each Chart of Account*/
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VAR Accr Val;

FIX([BSP Year S],QLIST([BSP Period Start]:[BSP Period End]), [BSP_ Str
ategy S], [BSP Currency S], [BSP Scenario S], [BSP Version S], [BSP Enti
ty S1,[BSP_COA S])

/* The following Balance Financial Elements are aggregated from the
BSP Plan Type*/

/*Calculate B5305: Interest Income*/ "B5305" =
@SUMRANGE ("F420", GREMOVE (@ATTRIBUTE ("Assets"), [Core COA Asset]));

/*Calculate B5307: Fee Interest on Interest Bearing Accounts*/ "B5307" =
@SUMRANGE ("F900", @REMOVE (QATTRIBUTE ("Assets"), [Core COA Asset]));

/*Calculate B5160: Tax Exempt Adjustment*/ "B5160" =
@SUMRANGE("F910",@REMOVE(@ATTRIBUTE("AssetS"),[Core_COA_TaXEXAdj]));

/*Calculate B5308: Other Income Adjustment*/ "B5308" =
@SUMRANGE("F920",@REMOVE(@ATTRIBUTE("AssetS"),[Core_COA_Asset]));

/*Calculate B5400: Ending Assets*/ "B5400" =
@SUMRANGE ("F100", @GREMOVE (@ATTRIBUTE ("Assets"), [Core COA Asset]));

/*Calculate B5300: Average Asset:Pre-balancing*/ "B5300" =
@SUMRANGE ("F140", @REMOVE (QATTRIBUTE ("Assets"), [Core COA Asset]));

/*Calculate B5315: Interest Expense*/ "B5315" =
@SUMRANGE ("F420", QREMOVE (@ATTRIBUTE ("Liability"), [Core COA Liability
1))

/*Calculate B5317: Other Interest Expense Adjustments*/ "B5317" =
@SUMRANGE ("F920", @REMOVE (QATTRIBUTE ("Liability"), [Core COA Liability
1))

/*Calculate B5410: Ending Liability*/

"B5410" =
@SUMRANGE ("F100", @REMOVE (RATTRIBUTE ("Liability"), [Core COA Liability
1))

/*Calculate B5310: Average Liability:Pre-balancing*/ "B5310" =
@SUMRANGE("F14O",@REMOVE(@ATTRIBUTE("Liability"),[Core7COA7Liability
1))

/*Calculate B5420: Ending Equity*/ "B5420" =
@SUMRANGE ("F100", RREMOVE (QATTRIBUTE ("Equity"), [Core COA Equityl));

/*Calculate B5320: Average Equity:Pre-balancing*/ "B5320" =
@SUMRANGE ("F140", @REMOVE (QATTRIBUTE ("Equity"), [Core COA Equity]));

/*Calculate B5500: Direct Non Interest Income*/
"B5500" = @SUMRANGE ("F455", @REMOVE (RATTRIBUTE ("Direct Non Interest
Income"), [Core COA Asset]));

/*Calculate B5520: Allocated Non Interest Income*/
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"B5520" = @SUMRANGE ("F455", @REMOVE (RATTRIBUTE ("Allocated Non
Interest Income"), [Core COA Asset]));

/*Calculate B5510: Direct Non Interest Expense*/
"B5510" = @SUMRANGE ("F457", @REMOVE (RATTRIBUTE ("Direct Non Interest
Expense"), [Core COA Liability]));

/*Calculate B5530: Allocated Non Interest Expense*/
"B5530" = @SUMRANGE ("F457", @REMOVE (RATTRIBUTE ("Allocated Non
Interest Expense"), [Core COA Liabilityl]));

/*Calculate the following Balance Financial Element in the Core Plan

Type*/

/*Calculate B5540: Total Income (Allocated and Direct)*/ B5540 = @SUM( "B5305",
"B5307", "B5308", "B5500", "B5520");

/*Calculate B5550: Total Expense(Allocated and Direct)*/ B5550 =B5315 + B5317 + B5510
+ B5530;

/*Calculate B5560: Net Income Before Taxes*/ B5560 = B5540 - B5550;
/*Calculate B5100: State Tax: Pre-balancing*/ B5100 = (B5560 * B5200) / 100;

/*Calculate B5250: Net Tax Rate*/
B5250 = ((B5210 / 100) + (B5200 / 100) - ((B5210 / 100) * (B5200
/100))) * 100;

/*Calculate B5140: IT:Pre-balancing,Pre-State Taxes*/ B5140 = ((B5560 * B5250) +
(B5210 * B5160)) / 100;

/*Calculate B5120: Federal Taxes: Pre-balancing*/ B5120 = B5140 - B5100;

/*Calculate B5570: Net Income After Taxes: Pre-balancing*/ B5570 = B5560 - B5100 -
B5120;

/*Calculate B5580: Balancing Equity :Pre-balancing*/

/*Note: For first period, the value is taken as zero*/ "B5580"
éF (QCURRMBR (PERIOD)==&StartPeriod) 0; ELSE
*
éPRIOR(B5850) + (0.5 * (B5570 - B5230));
*
(<B5850"—>"Feb") + (0.5 * (B5570 - B5230)); ENDIF;
)

/*Calculate B5590: Balancing Amount*/ B5590=B5300-B5310-B5320- B5580;

/*Pick Asset/Liability Transfer Rate based on Balancing Amount */ "B5610"

(
IF ("B5590" < 0)

IR _RE_Var = @XREF(_RevCube ,"Transfer Rate Int Rate Code", [Core COA_ Asset], "No
Financial Element","No Currency","No Entity","BegBalance","No Scenario", "No
Strategy","No Version","No Year");

IR Assump Var=@XREF( RevCube ,"IR Scenario","No Financial Element","No Currency", "No
Entity", "BegBalance","No Strategy","No Version","No Year");
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Rate Var = @XREF( PnlCube ,"No FE - Rates","No Mix

Breakout", @NumtoStr (IR _Assump Var),@NumtoStr (IR RE Var),"1l M","No
Currency","100000", "No Entity");

"B5610" = Rate Var; ELSE

IR RE Var = @XREF( RevCube ,"Transfer Rate Int Rate Code", [Core COA Liability], "No
Financial Element","No Currency","No Entity","BegBalance","No Scenario", "No
Strategy","No Version","No Year");

IR Assump Var=Q@XREF (_RevCube ,"IR Scenario","No Financial Element","No Currency", "No
Entity", "BegBalance","No Strategy","No Version","No Year");

Rate Var = @XREF(_PnlCube_ ,"No FE - Rates","No Mix

Breakout", @NumtoStr (IR Assump Var),@NumtoStr (IR RE Var),"1 M","No
Currency","100000", "No Entity");

"B5610" = Rate Var; ENDIF;

/*Pick Asset/Liability Market Rate based on Balancing Amount */ "B5615"

(
IF ("B5590" < 0)

IR RE Var = @XREF(_RevCube ,"Market Rate Int Rate Code", [Core COA Asset],"No
Financial Element","No Currency","No Entity","BegBalance","No Scenario", "No
Strategy","No Version","No Year");

IR Assump Var=Q@XREF ( RevCube ,"IR Scenario","No Financial Element","No Currency","No
Entity", "BegBalance", "No Strategy","No Version","No Year");

Rate Var = @XREF(_PnlCube ,"No FE - Rates","No Mix

Breakout", @NumtoStr (IR Assump Var),@NumtoStr (IR RE Var),"1 M","No
Currency","100000", "No Entity"); "B5615" = Rate Var;
ELSE

IR RE Var = @XREF(_RevCube_ ,"Market Rate Int Rate Code", [Core COA Liability],"No
Financial Element","No Currency","No Entity","BegBalance","No Scenario", "No
Strategy","No Version","No Year");

IR Assump Var=Q@XREF ( RevCube ,"IR Scenario","No Financial Element","No Currency","No
Entity", "BegBalance", "No Strategy","No Version","No Year");

Rate Var = @XREF( PnlCube ,"No FE - Rates","No Mix

Breakout", @NumtoStr (IR _Assump Var),@NumtoStr (IR RE Var),"1 M","No
Currency","100000", "No Entity");

"B5615" = Rate Var; ENDIF;

/* Spread */ "B5600"

(

IF("B5590" < 0)

"B5600" = "No FE - Core" -> [Core Entity Asset] ->[Core COA Asset]; ELSE
"B5600" = "No FE - Core" -> [Core Entity Liability]

->[Core COA Liability]; ENDIF;

)

/*Pick Equity Spot Transfer Rate*/ "B5787"

(

IR RE Var = @XREF( RevCube ,"Transfer Rate Int Rate Code", [Core COA Equity], "No
Financial Element","No Currency","No Entity","BegBalance","No Scenario", "No
Strategy","No Version","No Year");
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IR Assump Var=@XREF( RevCube ,"IR Scenario","No Financial Element","No Currency", "No
Entity", "BegBalance","No Strategy","No Version","No Year");

Rate Var = @XREF(_PnlCube ,"No FE - Rates","No Mix

Breakout", @NumtoStr (IR _Assump Var),@NumtoStr (IR RE Var),"1 M","No
Currency","100000", "No Entity");

"B5787" = Rate Var;

)

/* Calculate B5620: Interest Rate*/ B5620 = B5615 + B5600;

/*Calculate B5700: Balancing Asset Average*/ "B5700"

(

/*Accr Var is used to capture value selected in the Chart of Account Characteristics
Form for the Attribute Value Dimension Member named Interest Accrual Method*/
Accr_Var=@XREF (_RevCube ,"Interest Accrual Method","No Financial Element", "No
Strategy","No Scenario","No Version","No Entity","No Currency", "BegBalance", "No
Year", [Core COA Asset]);

/* Incorporate leap year logic to identify number of days in the year */

Yearpart=@StringToNum (@SubString (ENAME ( [BSP_Year S]),2));
if (QREMAINDER (Yearpart/4)==0) Numdays=366;

else Numdays=365;

endif;

/*Based on the Interest Accrual Method entry number/ name selected
in the Chart of Account Characteristics Data form, the Annualization
Factor is calculated in Accr Val Variable*/ IF (Numdays==365)

IF (Accr_Var==1l) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr Val=Accr day/360; ELSEIF (Accr Var==3)

Accr Val=Accr day/Numdays; ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr Var==5) Accr Val=30/Numdays; ELSEIF (Accr Var==6) Accr Val=Accr day/365;
ELSEIF (Accr Var==7) Accr Val=22/252;

ENDIF; ELSE
IF (Accr_Var==1l) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr Val=Accr 1lp/360; ELSEIF (Accr Var==3)

Accr Val=Accr lp/Numdays; ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr Var==5) Accr Val=30/Numdays; ELSEIF (Accr Var==6) Accr Val=Accr 1lp/365;
ELSEIF (Accr Var==7) Accr_Val=22/252; ENDIF;

ENDIF;

IF ("B5590" >= 0)

0; ELSE

B5590 / (1- (0.5 * ((B5620 / 100) * Accr Val) * (1-(B5250 / 100))))
* -1; ENDIF;

)

/*Calculate B5710: Balancing Asset Charge*/ "B5710"

(

/*Accr Var is used to capture value selected in the Chart of Account Characteristics
Form for the Attribute Value Dimension Member named Interest Accrual Method*/
Accr_Var=@XREF (_RevCube ,"Interest Accrual Method","No Financial Element", "No
Strategy","No Scenario","No Version","No Entity","No Currency", "BegBalance", "No
Year", [Core COA Asset]);

/* Incorporate leap year logic to identify number of days in the year */
Yearpart=@StringToNum (@SubString (ENAME ([BSP Year S]),2));
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if (@REMAINDER (Yearpart/4)==0) Numdays=366;
else Numdays=365;
endif;

/*Based on the Interest Accrual Method entry number/ name selected
in the Chart of Account Characteristics Data form, the Annualization
Factor is calculated in Accr Val Variable*/ IF (Numdays==365)

IF (Accr Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr_Val=Accr_day/360; ELSEIF (Accr Var==3)
Accr_Val=Accr_day/Numdays; ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr Var==5) Accr Val=30/Numdays; ELSEIF (Accr Var==6) Accr Val=Accr day/365;
ELSEIF (Accr Var==7) Accr Val=22/252;

ENDIF; ELSE

IF (Accr_Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr_Val=Accr_lp/360; ELSEIF (Accr Var==3)

Accr Val=Accr lp/Numdays; ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr Var==5) Accr_Val=30/Numdays; ELSEIF (Accr Var==6) Accr_Val=Accr_lp/365;
ELSEIF (Accr_Var== ) Accr_Val=22/252; ENDIF;

ENDIF;

B5700 * (B5610 / 100) * Accr_ Val;
)

/*Calculate B5720: Balancing Asset Interest*/ "B5720"

(

/*Accr Var is used to capture value selected in the Chart of Account Characteristics
Form for the Attribute Value Dimension Member named Interest Accrual Method*/
Accr_Var=@XREF (_RevCube ,"Interest Accrual Method","No Financial Element","No
Strategy","No Scenario","No Version","No Entity","No Currency", "BegBalance", "No
Year", [Core COA Asset]);

/* Incorporate leap year logic to identify number of days in the year */
Yearpart=@StringToNum (@SubString (ENAME ( [BSP_Year S]1),2));

if (QREMAINDER (Yearpart/4)==0) Numdays=366;

else Numdays=365;

endif;

/*Based on the Interest Accrual Method entry number/ name selected
in the Chart of Account Characteristics Data form, the Annualization
Factor is calculated in Accr Val Variable*/ IF (Numdays==365)

IF (Accr Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr Val=Accr day/360; ELSEIF (Accr Var==3)

Accr Val=Accr day/Numdays; ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr Var==5) Accr Val=30/Numdays; ELSEIF (Accr Var==6) Accr Val=Accr day/365;
ELSEIF (Accr Var==7) Accr Val=22/252;

ENDIF; ELSE

IF (Accr Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr Val=Accr 1lp/360; ELSEIF (Accr Var==3)

Accr Val=Accr lp/Numdays; ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr Var==5) Accr Val=30/Numdays; ELSEIF (Accr Var==6) Accr Val=Accr lp/365;
ELSEIF (Accr Var==7) Accr_Val=22/252; ENDIF;

ENDIF;

IF ("B5590" >0)
0; ELSE
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B5700 * (B5620 / 100) * Accr_Val; ENDIF;
)

/*Calculate B5730: Balancing Liability Average*/ "B5730"

(

/*Accr Var is used to capture value selected in the Chart of Account Characteristics
Form for the Attribute Value Dimension Member named Interest Accrual Method*/

Accr Var=@XREF ( RevCube ,"Interest Accrual Method","No Financial Element", "No
Strategy","No Scenario","No Version","No Entity","No Currency", "BegBalance", "No
Year", [Core COA Asset]);

/* Incorporate leap year logic to identify number of days in the year */
Yearpart=@StringToNum (@SubString (@NAME ( [BSP_Year S1),2));

if (@REMAINDER (Yearpart/4)==0) Numdays=366;

else Numdays=365;

endif;

/*Based on the Interest Accrual Method entry number/ name selected
in the Chart of Account Characteristics Data form, the Annualization
Factor is calculated in Accr Val Variable*/ IF (Numdays==365)

IF (Accr_Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr_Val=Accr_day/360; ELSEIF (Accr Var==3)
Accr_Val=Accr_day/Numdays; ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr Var==5) Accr Val=30/Numdays; ELSEIF (Accr Var==6) Accr Val=Accr day/365;
ELSEIF (Accr Var==7) Accr Val=22/252;

ENDIF; ELSE
IF (Accr_Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr_Val=Accr_lp/360; ELSEIF (Accr Var==3)

Accr Val=Accr lp/Numdays; ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr Var==5) Accr_Val=30/Numdays; ELSEIF (Accr Var==6) Accr_Val=Accr_lp/365;
ELSEIF (Accr_Var== ) Accr_Val=22/252; ENDIF;

ENDIF;

IF ("B5590" < 0)

0; ELSE

B5590 / (1 - (0.5 * ((B5620 / 100) * Accr Val) * (1 -(B5250/100)))); ENDIF;
)

/*Calculate B5740: Balancing Liability Charge*/ "B5740"

(

/*Accr_Var is used to capture value selected in the Chart of Account Characteristics
Form for the Attribute Value Dimension Member named Interest Accrual Method*/

Accr Var=@XREF( RevCube ,"Interest Accrual Method","No Financial Element", "No
Strategy","No Scenario","No Version","No Entity","No Currency", "BegBalance", "No
Year", [Core COA Liability]);

/* Incorporate leap year logic to identify number of days in the year */
Yearpart=@StringToNum (@SubString (@NAME ( [BSP_Year S1),2));

if (QREMAINDER (Yearpart/4)==0) Numdays=366;

else Numdays=365;

endif;

/*Based on the Interest Accrual Method entry number/ name selected
in the Chart of Account Characteristics Data form, the Annualization
Factor is calculated in Accr Val Variable*/ IF (Numdays==365)

IF (Accr Var==1) Accr Val=30/360;
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ELSEIF (Accr Var==2) Accr Val=Accr day/360; ELSEIF (Accr Var==3)

Accr Val=Accr day/Numdays; ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr Var==5) Accr Val=30/Numdays; ELSEIF (Accr Var==6) Accr Val=Accr day/365;
ELSEIF (Accr Var==7) Accr Val=22/252;

ENDIF; ELSE

IF (Accr Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr Val=Accr 1lp/360; ELSEIF (Accr Var==3)

Accr Val=Accr lp/Numdays; ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr Var==5) Accr Val=30/Numdays; ELSEIF (Accr Var==6) Accr Val=Accr lp/365;
ELSEIF (Accr Var==7) Accr Val=22/252; ENDIF;

ENDIF;

B5730 * (B5610 / 100) * Accr Val;
)

/*Calculate B5750: Balancing Liability Interest*/ "B5750"

(

/*Accr_Var is used to capture value selected in the Chart of Account Characteristics
Form for the Attribute Value Dimension Member named Interest Accrual Method*/

Accr Var=@XREF( RevCube ,"Interest Accrual Method","No Financial Element", "No
Strategy","No Scenario","No Version","No Entity","No Currency", "BegBalance", "No
Year", [Core COA Liability]);

/* Incorporate leap year logic to identify number of days in the year */
Yearpart=@StringToNum (@SubString (@NAME ( [BSP_Year S1),2));

if (QREMAINDER (Yearpart/4)==0) Numdays=366;

else Numdays=365;

endif;

/*Based on the Interest Accrual Method entry number/ name selected
in the Chart of Account Characteristics Data form, the Annualization
Factor is calculated in Accr Val Variable*/ IF (Numdays==365)

IF (Accr Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr_Val=Accr_day/360; ELSEIF (Accr Var==3)

Accr Val=Accr day/Numdays; ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr Var==5) Accr Val=30/Numdays; ELSEIF (Accr Var==6) Accr Val=Accr day/365;
ELSEIF (Accr Var==7) Accr Val=22/252;

ENDIF;

ELSE

IF (Accr_Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr_Val:Accr_lp/360; ELSEIF (Accr Var==3)

Accr Val=Accr lp/Numdays; ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr Var==5) Accr_Val=30/Numdays; ELSEIF (Accr Var==6) Accr_Val=Accr_lp/365;
ELSEIF (Accr Var==7) Accr Val=22/252; ENDIF;

ENDIF;

IF ("B5590" <= 0)

0, ELSE

B5730 * (B5620 / 100)* Accr Val; ENDIF;
)

/*Calculate B5110: State Tax*/
B5110 = B5100 + ((B5720 - B5750) * (B5200 / 100));

/*Calculate B5130: Federal Tax*/
B5130 = B5120 + (((B5720 - B5750) - ((B5720 - B5750) * (B5200
/100))) * (B5210 / 100));
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/*Calculate B5150: Income Tax*/ B5150 = B5110+B5130;

/*Calculate B5760: Funding*/
B5760= (B5720 - B5750) * (1 - (B5250 / 100));

/*Calculate B5770: Net Income After Taxes*/ B5770 = B5570 + B5760;
/*Calculate B5780: Balancing Equity */ B5780= B5580 + (0.5 * B5760);

/*Calculate B5790: Charge on Equity */

/*Accr Var is used to capture value selected in the Chart of Account Characteristics
Form for the Attribute Value Dimension Member named Interest Accrual Method*/
"B5790" (

Accr_Var=@XREF (_RevCube ,"Interest Accrual Method","No Financial Element", "No
Strategy","No Scenario","No Version","No Entity","No Currency", "BegBalance", "No
Year", [Core COA Asset]);

/* Incorporate leap year logic to identify number of days in the year */
Yearpart=@StringToNum (@SubString (ENAME ( [BSP Year S]),2));

if (QREMAINDER (Yearpart/4)==0) Numdays=366;

else Numdays=365;

endif;

/*Based on the Interest Accrual Method entry number/ name selected
in the Chart of Account Characteristics Data form, the Annualization
Factor is calculated in Accr Val Variable*/ IF (Numdays==365)

IF (Accr_Var==1) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr_Val:Accr_day/360; ELSEIF (Accr Var==3)
Accr_Val=Accr day/Numdays;

ELSEIF (Accr Var==4) Accr Val=30/365; ELSEIF (Accr Var==5) Accr Val=30/Numdays;
ELSEIF (Accr Var==6) Accr_Val=Accr_day/365; ELSEIF (Accr Var==7) Accr Val=22/252;
ENDIF; ELSE

IF (Accr_Var==1l) Accr Val=30/360;

ELSEIF (Accr Var==2) Accr Val=Accr 1lp/360; ELSEIF (Accr Var==3)

Accr Val=Accr lp/Numdays; ELSEIF (Accr Var==4) Accr Val=30/365;

ELSEIF (Accr Var==5) Accr Val=30/Numdays; ELSEIF (Accr Var==6) Accr Val=Accr 1lp/365;
ELSEIF (Accr Var==7) Accr_Val=22/252; ENDIF;

ENDIF;

B5780 * ((B5787 / 100) * Accr Val);
)

/*Calculate B5850: Ending Balancing Equity*/
/*Note: For first period, the value is taken as zero*/

"B5850" (
IF (@CURRMBR (PERIOD)==¢StartPeriod) 0; ELSE @PRIOR(B5850) + B5770 - B5230; ENDIF;
)

/* All of these need to calculated on Run Balancing as aggregation over Entity*/
/*Calculate B5225: Aggregated Tax Adjustments*/ "B5225" =
@SUMRANGE ("B5220", @REMOVE (@ATTRIBUTE ("Tax"), [Core Entity Asset]));

/*Calculate B5595: Aggregated Balancing Amount
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If Balancing Amount: B5590>=0 then Liability Entity Exclusion else if Balancing
Amount < O then Entity Asset exclusion */

"B5595" (

IF ("B5590" >= 0) "B5595" =

@SUMRANGE ("B5590", QREMOVE (@ATTRIBUTE ("Liability"), [Core Entity Liabi lityl));
ELSE "B5595" =

@SUMRANGE ("B5590", RREMOVE (@ATTRIBUTE ("Assets"), [Core Entity Asset]))

; ENDIF;

)

/*Calculate B5705: Aggregated Asset Average*/ "B5705" =
@SUMRANGE ("B5700", QREMOVE (@ATTRIBUTE ("Assets"), [Core Entity Asset]))

’

/*Calculate B5715: Aggregated Balancing Asset Charge*/ "B5715" =
@SUMRANGE ("B5710", GREMOVE (@ATTRIBUTE ("Assets"), [Core Entity Asset]));

/*Calculate B5725: Aggregated Balancing Asset Interest*/ "B5725" =
@SUMRANGE ("B5720", QREMOVE (@ATTRIBUTE ("Assets"), [Core Entity Asset]))

’

/*Calculate B5735: Aggregated Liability Average*/ "B5735" =
@SUMRANGE ("B5730", @REMOVE (@ATTRIBUTE ("Liability"), [Core Entity Liabi lity]));

/*Calculate B5745: Aggregated Balancing Liability Charge*/ "B5745" =
@SUMRANGE ("B5740", QREMOVE (@ATTRIBUTE ("Liability"), [Core Entity Liabi lity])):;

/*Calculate B5755: Aggregated Balancing Liability Interest*/ "B5755" =
@SUMRANGE ("B5750", GREMOVE (@ATTRIBUTE ("Liability"), [Core Entity Liabi lity]));

/*Calculate B5115: Aggregated State Tax*/ "B5115" =
@SUMRANGE ("B5110", RREMOVE (@RATTRIBUTE ("Tax"), [Core Entity TaxExp]));

/*Calculate B5135: Aggregated Federal Tax*/ "B5135" =
@SUMRANGE ("B5130", GREMOVE (@ATTRIBUTE ("Tax"), [Core Entity TaxExpl));

/*Calculate B5785: Aggregated Balancing Equity*/ "B5785" =
@SUMRANGE ("B5780", @REMOVE (@ATTRIBUTE ("Equity"), [Core Entity Equity])
) ;

/*Calculate B5795: Aggregated Charge on Equity*/ "B5795" =
@SUMRANGE ("B5790", @REMOVE (RATTRIBUTE ("Equity"), [Core Entity Equity])
)

/*Calculate Balance Financial Elements after aggregations*/
/*Calculate B5800: Average Asset*/ B5800 = B5300 + B5700 + B5705;

/*Calculate B5810: Average Liability */ B5810 = B5310 + B5730 + B5735;
/*Calculate B5820: Average Equity*/ B5820 = B5320 + B5780 + B5785;
/*Calculate B5900: Balance Result Average*/ B5900 = B5800 - B5810 - B5820;
ENDFIX

CALC DIM("Account");
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BSP_Sync_Capex_Bal

This business rule is used to synchronize data defined in CAPEX module for Balance Account Dimension members with
Chart of Account Dimension members of the BSP module.

SET CREATENONMISSINGBLK ONj;

FIX ([BSP Year], [BSP Period], [BSP_Entity S], [BSP_Strategy S], [BSP Versio
n S], [BSP_Scenario S],"No Attribute

Value", [BSP Currency S],@Attribute (Assets),@Attribute(Liability))

var cpx bal acc;

"F100"™ (

cpx_bal acc="Capex Balance Accounts"->@CurrMbr ("Chart of
Account")->"No Version"->"No Scenario"->"No Strategy"->"No Attribute
Value"->"BegBalance"->"No Year"->"No Entity"->"No Currency";

if (cpx _bal acc==1)

@XREF (_CXCube ,"Property, Plant and Equipment (Net)","Total
All","Total Fixed Assets");

elseif (cpx bal acc==2)

@XREF (_CXCube ,"Property, Plant and Equipment Gross","Total
All","Total Fixed Assets");

elseif (cpx bal acc==3)

@XREF (_CXCube ,"Accumulated depreciation","Total All","Total Fixed
Assets");

elseif (cpx bal acc==4)

@XREF (_CXCube ,"Intangible Asset, Net","Total All","Total Fixed
Assets") ;

elseif (cpx bal acc==5)

@XREF (_CXCube ,"Intangible Assets- indefinite","Total All","Total
Fixed Assets");

elseif (cpx bal acc==6)

@XREF (_CXCube ,"Intangible Assets- definite, Net","Total
All","Total Fixed Assets");

elseif (cpx bal acc==7)

@XREF (_CXCube ,"Infinite Assets Finite, Gross","Total All","Total
Fixed Assets");

elseif (cpx bal acc==8)

@XREF (_CXCube ,"Accumulated Amortization","Total All","Total Fixed
Assets");

elseif (cpx bal acc==9)

@XREF(_CXCube_,"Long Term debt","Total AI1l","No Asset");

elseif (cpx bal acc==10)

@XREF (_CXCube ,"Asset Retirement Liability","Total All","No
Asset");

elseif (cpx bal acc==11)

@XREF(_CXCube_,"Capital Reserve", "Total Al1l","No Asset");

endif;

) ENDFIX

BSP_Sync_Capex_Bal_All

This business rule is used to synchronize data defined in CAPEX module for Balance Account Dimension members with
Chart of Account Dimension members of the BSP module at all Entity level.

SET CREATENONMISSINGBLK ONj;

374 Oracle Financial Services Balance Sheet Planning User Guide



Appendix A—Predefined Business Rules and Sequences

FIX ([BSP_Year], [BSP Period], [BSP_Entity S], [BSP_Strategy S], [BSP Versio
n S], [BSP_Scenario_ S],"No Attribute

Value", [BSP Currency S],@Attribute (Assets),@Attribute(Liability))

var cpx bal acc;

"F100" (

cpx_bal acc="Capex Balance Accounts"->Q@CurrMbr ("Chart of
Account")->"No Version"->"No Scenario"->"No Strategy"->"No Attribute
Value"->"BegBalance"->"No Year"->"No Entity"->"No Currency";

if (cpx bal acc==1)

@XREF (_CXCube ,"Property, Plant and Equipment (Net)","Total
All","Total Fixed Assets");

elseif (cpx bal acc==2)

@XREF (_CXCube ,"Property, Plant and Equipment Gross","Total
All","Total Fixed Assets");

elseif (cpx bal acc==3)

@XREF (_CXCube ,"Accumulated depreciation","Total All","Total Fixed
Assets");

elseif (cpx bal acc==4)

@XREF (_CXCube ,"Intangible Asset, Net","Total All","Total Fixed
Assets");

elseif (cpx bal acc==5)

@XREF (_CXCube ,"Intangible Assets- indefinite","Total All","Total
Fixed Assets");

elseif (cpx bal acc==6)

@XREF (_CXCube ,"Intangible Assets- definite, Net","Total
All","Total Fixed Assets");

elseif (cpx bal acc==7)

@XREF (_CXCube ,"Infinite Assets Finite, Gross","Total All","Total
Fixed Assets");

elseif (cpx bal acc==8)

@XREF (_CXCube ,"Accumulated Amortization","Total All","Total Fixed
Assets");

elseif (cpx bal acc==9)

@XREF (_CXCube ,"Long Term debt","Total All","No Asset");

elseif (cpx bal acc==10)

@XREF (_CXCube ,"Asset Retirement Liability","Total All","No
Asset");

elseif (cpx bal acc==11)

@XREF(_CXCube_,"Capital Reserve", "Total Al1l","No Asset");

endif;

) ENDFIX

BSP_Sync_WrkForce_Bal

This business rule is used to synchronize data defined in Workforce module for Expense Account Dimension members with
Chart of Account Dimension members of the BSP module.

SET CREATENONMISSINGBLK ON;

/*

DATACOPY "Workforce Expenses"->"Total Employees" TO "No Attribute
Value"->"F457"->[BSP_COA WFP]->[BSP Currency S];

*/ FIX ([BSP Year], [BSP_Period], [BSP Entity S], [BSP Strategy S], [BSP Versio

n S], [BSP_Scenario S],"No Attribute Value", [BSP_Currency S],Q@Attribute ("Direct Non
Interest Expense"))

var wfp exp acc; "F457"

(
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wfp exp acc="Workforce Accounts"->@CurrMbr ("Chart of Account")->"No
Version"->"No Scenario"->"No Strategy"->"No Attribute
Value"->"BegBalance"->"No Year"->"No Entity"->"No Currency";

if (wfp exp acc==1)
@XREF (_ WFCube ,"Employee Expenses","Total Employees");

elseif

(wfp exp acc==2)

@XREF (_WFCube ,"Total Compensation","Total Employees");

elseif

(wfp exp acc==3)

@XREF(_WFCube_,"Total Salary","Total Employees");

elseif

(wfp exp acc==4)

@XREF (_ WFCube ,"Adjusted Salary","Total Employees");

elseif

(wfp exp acc==5)

@XREF (_WEFCube ,"Bonus","Total Employees");

elseif

(wfp exp acc==6)

@XREF (_WEFCube ,"Sign On Bonus","Total Employees");

elseif

(wfp exp acc==7)

@XREF ( WFCube ,"Commissions","Total Employees");

elseif

(wfp exp acc==8)

@XREF(_WFCube_,"Health Care Costs","Total Employees");

elseif

(wfp exp acc==9)

@XREF (_WFCube ,"Severance","Total Employees");

elseif

(wfp exp acc==10)

@XREF (_ WFCube ,"Other Compensation","Total Employees");

elseif

(wfp exp acc==11)

@XREF(_WFCube_,"Turnover Adjustment", "Total Employees");

elseif

(wfp exp acc==12)

@XREF (_WFCube ,"Taxes","Total Employees");

elseif

(wfp exp acc==13)

@XREF (_WEFCube ,"Social Security Tax","Total Employees");

elseif

(wfp exp acc==14)

@XREF (_WFCube , "Medicare","Total Employees");

elseif

(wfp exp acc==15)

@XREF (_ WFCube ,"SUI","Total Employees");

elseif

(wfp exp acc==16)

@XREF (_WFCube ,"FUTA","Total Employees");

elseif

(wfp exp acc==17)

@XREF (_ WFCube ,"Employee Related Expenses","Total Employees");

elseif

(wfp exp acc==18)

@XREF ( WFCube ,"Training","Total Employees");

elseif

(wfp _exp acc==19)

@XREF (_WFCube ,"Travel","Total Employees");

elseif

(wfp exp acc==20)

@XREF (_WFCube ,"Telephone","Total Employees");

elseif

(wfp exp acc==21)

@XREF (_WFCube ,"Office Supplies","Total Employees");

elseif

(wfp exp acc==22)

@XREF(_WFCube_,"Department Costs","Total Employees");

elseif

(wfp exp acc==23)

@XREF (_ WFCube ,"Miscellaneous","Total Employees");

elseif

(wfp exp acc==24)

@XREF (_WEFCube ,"New Hire Related Expenses","Total Employees");
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elseif (wfp exp acc==25)

@XREF (_WFCube ,"Recruiting","Total Employees");

elseif (wfp exp acc==26)

@XREF (_WFCube ,"Relocation","Total Employees");

elseif (wfp exp acc==27)

@XREF ( WFCube ,"Total Employee Capital Purchases","Total
Employees");

elseif (wfp exp acc==28)

@XREF (_WFCube ,"Hardware","Total Employees");
elseif (wfp exp acc==29)

@XREF ( WFCube ,"Software","Total Employees");
elseif (wfp exp acc==30)

@XREF (_WFCube ,"Furniture","Total Employees");
endif;

) ENDFIX

BSP_Sync_WrkForce_Bal_All

This business rule is used to synchronize data defined in Workforce module for Expense Account Dimension members with
Chart of Account Dimension members of the BSP module at all Entity Level.

SET CREATENONMISSINGBLK ONj;

FIX ([BSP_Year], [BSP_Period],@DESCENDANTS ("BSP_Entity"), [BSP Strategy S]
, [BSP_Version S], [BSP_Scenario_ S],"No Attribute

Value", [BSP Currency S],@Attribute("Direct Non Interest Expense"))

var wfp exp acc; "F457"

(

wfp exp acc="Workforce Accounts"->@CurrMbr ("Chart of Account")->"No
Version"->"No Scenario"->"No Strategy"->"No Attribute
Value"->"BegBalance"->"No Year"->"No Entity"->"No Currency";

if (wfp exp acc==1)

@XREF (_ WFCube ,"Employee Expenses","Total Employees");
elseif (wfp exp acc==2)

@XREF (_WFCube ,"Total Compensation","Total Employees");
elseif (wfp exp acc==3)

@XREF(_WFCube_,"Total Salary","Total Employees");
elseif (wfp exp acc==4)

@XREF (_ WFCube ,"Adjusted Salary","Total Employees");
elseif (wfp exp acc==5)

@XREF (_WFCube ,"Bonus","Total Employees");

elseif (wfp exp acc==6)

@XREF (_WFCube ,"Sign On Bonus","Total Employees");
elseif (wfp exp acc==7)

@XREF ( WFCube ,"Commissions","Total Employees");

elseif (wfp exp acc==8)

@XREF(_WFCube_,"Health Care Costs","Total Employees");
elseif (wfp exp acc==9)

@XREF (_WFCube ,"Severance","Total Employees");

elseif (wfp exp acc==10)

@XREF (_ WFCube ,"Other Compensation","Total Employees");
elseif (wfp exp acc==11)

@XREF(_WFCube_,"Turnover Adjustment", "Total Employees");
elseif (wfp exp acc==12)
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@XREF (_WFCube ,"Taxes","Total Employees");

elseif (wfp exp acc==13)

@XREF (_WFCube ,"Social Security Tax","Total Employees");
elseif (wfp exp acc==14)

@XREF (_ WFCube ,"Medicare","Total Employees");

elseif (wfp exp acc==15)

@XREF (_WFCube ,"SUI","Total Employees");

elseif (wfp exp acc==16)

@XREF(_WFCube_,"FUTA","Total Employees") ;

elseif (wfp exp acc==17)

@XREF (_ WFCube ,"Employee Related Expenses","Total Employees");

elseif (wfp exp acc==18)

@XREF (_WFCube ,"Training","Total Employees");

elseif (wfp exp acc==109)

@XREF (_ WFCube ,"Travel","Total Employees");

elseif (wfp exp acc==20)

@XREF ( WFCube ,"Telephone","Total Employees");
elseif (wfp exp acc==21)

@XREF (_WFCube ,"Office Supplies","Total Employees");
elseif (wfp exp acc==22)

@XREF (_ WFCube ,"Department Costs","Total Employees");

elseif (wfp exp acc==23)

@XREF (_WFCube ,"Miscellaneous","Total Employees");
elseif (wfp exp acc==24)

@XREF (_ WFCube ,"New Hire Related Expenses","Total Employees");
elseif (wfp exp acc==25)

@XREF ( WFCube ,"Recruiting","Total Employees");

elseif (wfp exp acc==26)
@XREF(_WFCube_,"Relocation","Total Employees") ;

elseif (wfp exp acc==27)

@XREF (_ WFCube ,"Total Employee Capital Purchases","Total
Employees");

elseif (wfp exp acc==28)
@XREF(_WFCube_,"Hardware","Total Employees");
elseif (wfp exp acc==29)

@XREF (_ WFCube ,"Software","Total Employees");
elseif (wfp exp acc==30)

@XREF (_ WFCube ,"Furniture","Total Employees");
endif;

) ENDFIX

BSP_Target_End_Value

This business rule is an input tool used to generate interim values between the start month and end month currently
selected as the target time dimension value, with the goal of achieving a target value by the end month.

SET UPDATECALC OFF;
SET CREATENONMISSINGBLK ONj;

/*Fiscal Year Validation is yet to be done though rule accomodates the same*/
/*These local variables are used in further calculations. Note:Global Variables
cannot be used directly in calculations.*/ Var Target Value = [BSP Target Value];
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Var Period Diff; Var Year Diff; Var Incr;

FIX([BSP_COA S], [BSP Entity S], [BSP Currency S], [BSP_Scenario_ S], [BS
P Version S], [BSP_Strategy S], [BSP Year S],"No Attribute
Value",@LIST ([BSP_Period Start]:[BSP_Period End]))

/* Selected Account Member from Run-Time Prompt*/ [BSP_Account TE]
(

/* Year Diff=QCOUNT (SKIPNONE, QLIST ([Start Year]:[Target Year]));
*/

/* Calculate values for Ending Balance, Average Balance and New Add

Balance*/

IF (@ISMBR("F100","F140","F340"))

/*Year Diff counts the Number of Forecast Years and Period Diff counts the Number of
Periods

Incr calculates the Increment Value*/ Year Diff=1;

Period Diff=Q@COUNT (SKIPNONE,@LIST ([BSP Period Start]:[BSP Period End

1))

IF (Year Diff <1) Period Diff=0;

Incr=0;

ELSEIF (Year_Diff > 1)

Period Diff = Period Diff + ((Year Diff-1) * 12); Incr=(Target Value -

@Prior ([BSP_Year S]->[BSP Period Start]->[BSP_Account TE]))

/ (Period Diff);

ELSEIF (Year Diff==1 AND Period Diff <1) Period Diff=0;

Incr=0;

/* PrevYr is used to handle special case: Pick value of Previous Year for
calculation. It determines the Last Year of the Selected Start Year in Runtime
Prompt*/

ELSEIF (Year Diff==1 AND Period Diff >=1) IF ([BSP_Period Start] == &StartPeriod)
Incr=(Target Value -

@PrevYr ([BSP_Year S])->&EndPeriod->[BSP_Account TE]) /(Period Diff);

ELSE Incr=(Target Value -

@Prior ([BSP_Year S]->[BSP Period Start]->[BSP_Account TE]))
/ (Period Diff); ENDIF;

ENDIF;

/*Calculate and populate values.Handles special case: Pick value of
Previous Year for calculation*/

IF ([BSP_Account TE]==#MISSING) [BSP Account TE]=0;

ENDIF;

IF (QCURRMBR (Period) == &StartPeriod)

@Round (@PrevYr ([BSP_Year S])->&EndPeriod->[BSP_Account TE] + (Incr),2);
ELSE QRound(QPrior ([BSP_Account TE]) + (Incr),2); ENDIF;

ENDIF;
/* Calculate values for New Add Net Rate and Net New Market Rate

Spread*/
IF (QISMBR("F360","F376")) Year Diff=1;
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Period Diff=@COUNT (SKIPNONE,@LIST ([BSP_Period Start]:[BSP_ Period End
1))

IF (Year Diff <1) Period Diff=0; Incr=0;

ELSEIF (Year_Diff > 1)

Period Diff = Period Diff + ((Year Diff-1) * 12); Incr=(Target Value -
@Prior ([BSP_Year S]->[BSP Period Start]->[BSP_Account TE]))

/ (Period Diff);

ELSEIF (Year Diff==1 AND Period Diff <1) Period Diff=0;

Incr=0;
ELSEIF (Year Diff==1 AND Period Diff >=1)
IF ([BSP_Period Start] == &StartPeriod) Incr=((Target_Value/100) -

@PrevYr ([BSP Year S])->&EndPeriod->[BSP _Account TE]) /(Period Diff);

ELSE Incr=((Target Value/100) -

@Prior ([BSP _Year S]->[BSP Period Start]->[BSP Account TE]))
/ (Period Diff); ENDIF;

ENDIF;

IF ([BSP_Account TE]==#MISSING) [BSP_Account TE]=0; ENDIF;

IF (QCURRMBR (Period) == &StartPeriod)

@Round (@PrevYr ([BSP_Year S])->&EndPeriod->[BSP_Account TE] + (Incr),6);

ELSE

IF (@Prior ([BSP_Account TE])==#MISSING) Incr; ELSE @Round((@Prior ([BSP Account TE]) +

Incr),6);
ENDIF; ENDIF;

ENDIF;

/*Populate the selected method to the ForecastMethod member of
Period Dimension*/ "ForecastMethod" = 2;

) ENDFIX

FIX([BSP _COA S], [BSP Entity S], [BSP_Currency S], [BSP_Scenario_ S], [BS
P Version S], [BSP_Strategy S], [BSP_Year S],"No Attribute Value")
CALC DIM(Period);

ENDFIX

BSP_TransResult

This business rule is used to Transfer results after the balance function from the 'Core' Plan Type to 'BSP' Plan Type

SET CREATENONMISSINGBLK ON;
SET UpdateCALC Off;

FIX([BSP Year S],QLIST([BSP Period Start]:[BSP Period End]), [BSP_Str
ategy S], [BSP Currency S], [BSP Scenario S], [BSP Version S],"No Attribute Value")

FIX([Core COA Asset], [Core Entity Asset])

"F140"=@XREF (_BsCube ,"B5700", [BSP_COA S], [BSP_Entity S1);
"F450"=@XREF (_BsCube ,"B5710", [BSP_COA S], [BSP_Entity S1);
"F420"=@XREF (_BsCube ,"B5720", [BSP_COA S], [BSP_Entity S]); ENDFIX

FIX([Core COA Liability], [Core Entity Liability])

"F140"=@XREF (_BsCube ,"B5730", [BSP COA S], [BSP_Entity S]);
"F450"=@XREF (_BsCube ,"B5740", [BSP_COA S], [BSP_Entity S]);
"F420"=@XREF (_BsCube ,"B5750", [BSP_COA S], [BSP_Entity S]); ENDFIX
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FIX([Core COA Equity], [Core Entity Equity])

"F140"=@XREF ( BsCube ,"B5780", [BSP_COA S], [BSP Entity S]);
"F450"=@XREF (_BsCube_ ,"B5790", [BSP_COA S], [BSP_Entity S]);
"F100"=@XREF (_BsCube ,"B5850", [BSP_COA S], [BSP_Entity S]); ENDFIX

FIX([Core COA TaxExp], [Core Entity TaxExp])

"F457"=Q@XREF (_BsCube ,"B5110", [BSP_COA S], [BSP_Entity S]) +
@XREF (_BsCube ,"B5130", [BSP_COA S], [BSP_Entity S]) +

@XREF (_BsCube ,"B5220", [BSP_COA S], [BSP_Entity S]); ENDFIX

ENDFIX
BSP_Percent_Growth_Over_Prior_Yr

This business rule is an input tool used to calculate target values by multiplying the value in the same month of the prior
year by one plus the value input.

SET UPDATECALC OFF;
SET CREATENONMISSINGBLK ONj;

FIX ([BSP_Entity S], [BSP Currency S], [BSP_COA S], [BSP Scenario S],
[BSP_Strategy S], [BSP Version S],
@LIST([BSP Period Start]:[BSP Period End]), [BSP Year S])

/* Selected Account Member from Run-Time Prompt*/ [BSP_Account TE]
(

/*Calculate values for Ending Balance, Average Balance, New Add
Balance, New Add Net Rate and Net New Market Rate Spread*/

@Member (@PrevYr ([BSP_Year S])) * (1 + ([BSP_Prct Incl));

/*Populate the selected method to the ForecastMethod member of
Period Dimension for the Year selected in the Runtime Prompt*/

"ForecastMethod" = 4;
) ENDFIX

FIX ([BSP_Entity S], [BSP Currency S], [BSP_COA S], [BSP Scenario S],
[BSP_Strategy S], [BSP Version S], [BSP Year S], "No Attribute Value")

CALC DIM(Period);
ENDFIX

BSP_Sync_Capex_Bal

This rule is used to synchronize data for Balances, Account Dimension Members of CAPEX Plan Type with Ending Balance
of mapped Chart of Account Dimension Member in the BSP Plan Type The change which needs to be made to this rule is
given below.

/*Data is synchronized for Chart of Account Dimension members assigned with Asset or
Liability Attribute*/

FIX ([BSP Year], [BSP Period], [BSP_Entity S], [BSP_Strategy S], [BSP Custom

1 s], [BSP Custom2 S], [BSP Version S], [BSP_Scenario S],"No Attribute

Value", [BSP Currency S],@Attribute(100),@Attribute (200),QAttribute (3

00) ,@Attribute (400))
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BSP_Sync_Capex_Bal_All

This rule is used to synchronize data for Balances, Account Dimension Members of CAPEX Plan Type with Ending Balance
of mapped Chart of Account Dimension Member in the BSP Plan Type for Entity Dimension members The change which
needs to be made to this rule is given below.

/*Dat