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1

1.1

1.2

1.3

Preface

This Preface provides supporting information for the Oracle Financial Services Advanced
Analytical Applications Infrastructure Pack Release Notes and includes the following topics:

=  Qverview of OFSAA

= Purpose of This Document

= |ntended Audience

= Documentation Accessibility

= Related Documents

Overview of OFSAA

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

OFSAA uses industry-leading analytical methods, shared data model and applications
architecture to enable integrated risk management, performance management, customer insight,
and compliance management. OFSAA actively incorporates risk into decision making, enables to
achieve a consistent view of performance, promote a transparent risk management culture, and
provide pervasive intelligence.

Oracle Financial Services Analytical Applications delivers a comprehensive, integrated suite of
financial services analytical applications for both banking and insurance domain.

Purpose of This Document

This document contains the release information for the Oracle Financial Services Analytical
Applications Infrastructure (OFSAAI) and Oracle Financial Services Treasury Risk (OFS TR).

Oracle recommends you review its contents before installing, or working with the product.

Intended Audience

This document is intended for users of Oracle Financial Services Analytical Applications
Infrastructure (OFSAAI)/ Oracle Financial Services Treasury Risk (OFS TR).

Oracle Financial Services Software
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1.3.1 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.

1.3.2 Access to Oracle Support

Oracle customers 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.

1.4 Related Documents

You can access Oracle documentation online from Documentation Library for OFSTR 8.0 (OTN).

Oracle Financial Services Software
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2.1

Introduction

Oracle Financial Services Advanced Analytical Applications Infrastructure (OFS AAAI) Application
Pack provides integrated stress testing and modeling capabilities that you can readily apply
across multiple risk areas enabling institutions to devise appropriate enterprise-wide and holistic
risk and economic capital strategies.

Oracle Financial Services Treasury Risk (OFS TR) Application Pack provides integrated stress
testing and modeling capabilities that you can readily apply across multiple risk areas enabling
institutions to devise appropriate enterprise-wide and holistic risk and economic capital strategies.

OFSTR enables you to comply with regulatory requirements on stress testing, enables advanced
customer and portfolio analytics, utilize multiple industry standard techniques, test and model with
complete data integrity.

Components of OFS Treasury Risk Pack

OFSTR Application Pack includes the following applications:

e Oracle Financial Services Liquidity Risk Management: This application
comprehensively addresses an organization's liquidity risk requirements, both regulatory
and management. The primary focus of this application is to address the latest regulatory
guidelines around liquidity ratio calculation issued by US Federal Reserve and BIS and
the liquidity monitoring reporting requirements of the US Federal Reserve, popularly
called the 4G liquidity guidelines. Additionally, it enables banks to identify and assess
liquidity gaps under business-as-usual and stress business conditions and to manage the
gaps by formulating and implementing appropriate counterbalancing strategies.

e Oracle Financial Services Market Risk: This application delivers extensive and robust
computations to enable institutions to effectively evaluate and manage market risk across
interest rate, commodity, equity & currency exposures through calculation of measures
such as Value-at-Risk (VaR), Conditional Value-at-Risk (CVaR) and Component Value-
at-Risk and covers a wide range of instruments types including exotic derivatives.

e Oracle Financial Services Market Risk Analytics: This application serves as a
powerful reporting tool that enables financial institutions to customize reporting to suit
user requirements and report across multiple levels of the organization. It also enables
side-by-side comparison of historical and current risk, as well as alerts for specified rules,
such as a VaR estimate exceeding limits, to enable earlier intervention.

Oracle Financial Services Software
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3 Release Highlights
From OFSAA 8.0 release onwards, the concept of grouping of functionally similar applications as
a pack is being introduced. For example, Treasury Risk pack contains the following applications:
e OFS Liquidity Risk Management
e OFS Market Risk

¢ OFS Market Risk Analytics

3.1 Oracle Financial Services Liquidity Risk Management

The Oracle Financial Services Liquidity Risk Management Release 8.0.0.0.0 is an enhancement
of the existing Oracle Financial Services Liquidity Risk Management Release 3.0.0.0.0.

The liquidity risk reports, which were earlier being packaged along with OFS Asset Liability
Management Analytics, are now available as part of OFS Liquidity Risk Management. The
reports continue to be available as part of OFS ALM Analytics up to version 6.2 to support
reporting for OFS LRM v3.0. This change is applicable from version 8.0 onwards.

3.2 Oracle Financial Services Market Risk

Oracle Financial Services Market Risk 8.0.0.0.0 is a technical qualification release with latest
data model (FSDF 8.0.0.0.0) and AAI frame work (8.0.0.0.0).

3.3 Oracle Financial Services Market Risk Analytics

Oracle Financial Services Market Risk Analytics 8.0.0.0.0 is a technical qualification release.

Oracle Financial Services Software
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34 Limitations and Known Issues of Al and AAAI

Component

Sub component

Bug ID

Description

Unified Metadata
Manager

Metadata Browser

20112950

MDB Object View does not
apply application filter within an
Infodom

Object Migration

Object migrations between
different versions not supported.

Business Metadata
Management

18958361

Data Source formed during
Information domain creation is
stored as RAC Source Type.

Business Metadata
Management

10089640

A derived entity cannot be
created using a Business
Processor with placeholder

Metadata Browser

19215984

In Metadata Browser- Input
Parameters section, the details
are not displayed for Models
based on External Library
based techniques.

Metadata Browser

17192482

Expression object details are
not supported in MDB Object
view.

Metadata Browser

18271975

Application, Statistics, and Audit
Trail details are not displayed in
the exported PDF from Object
view of Metadata Brower.

20280645

Maximum limit of Hierarchy
level is 17.

Data Loading

T2T

20343855

If target column is an
expression in T2T, then DC will
not be applied on the

source column mapped.

Rules Framework

Rules Framework:
Rules

16286806

In Rules - Add Business
Processor screen, clicking on
the Parameters button may
redirect to OFSAAI login page.

Oracle Financial Services Software
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Component

Sub component

Bug ID

Description

16287180

The Rule execution is
successful even if the Rule,
Process or Run Name is not
available for logged in locale.
But if the BMM Dataset,
Hierarchy, Measure or Business
Processor description is not
available for logged in locale,
then the Rule execution fails.

Rules Framework: Run

17332652

Breadcrumb feature under
Rule-Run Framework is a static
indicator only to describe its
traversal path.

Operations

Batch Cancellation

16281369

Batch Monitor screen displays
the DCDQ Batches as Ongoing
even if they have been
cancelled or aborted from the
Batch Cancellation screen.

Publish

Catalog

19333496

Online Help is not available for
Catalog

Administration

Security Management

18937484

Segments/ Folder is not deleted
if objects are present in it.

Security Management

12744050

Users exceeding the Number of
Invalid Login attempts / dormant
day / Inactive Days are sent to
System Authorizer for
authorization even if there is an
authorization pending for the
same user whose details are
modified.

Generic Issues

9540094

Keyboard backspace button
when clicked from Infrastructure
home page logs out from the
application

9883414

Opened child window from the
home page remains active even
after the parent window is
closed by clicking on “X” button;
operations performed on child
window are getting saved

Oracle Financial Services Software
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Component Sub component Bug ID Description

10144582 OFSAAI Login page cannot be
accessed when Google toolbar
for Internet Explorer is enabled.

Workaround: Disable the

“Google toolbar” from the tools
properties of your browser.

12663701 Expressions containing special
characters such as @, ~, # are
displayed as “undefined” under
Variants in Entity Group
Expressions Selection pane

20160461 Tooltip is not available for
following screens: Attributes,
Members, Hierarchies
(Dimension Management),
Filters, Expressions, Business
Metadata (Alias, Build
Hierarchy, Dataset, Measure,
Business Processor, Derived
Entity), and Object Migration

Modeling 20160088 Model executed from physical
sandbox cannot be monitored
or scheduled from Operations.

Modeling 20091042 Parameter format should be
mandatory for its parameters
defined in Non-Executable
external library technique.

Modeling 20072895 Tooltips not available in
enterprise modeling screens

Enterprise Modeling Modeling 20056532 Model execution fails with third
party technique having more
than one external library
selected.

Modeling 17346228 For R based model execution,
$RUNSKEY is supported only in
Date filter of the dataset.

Modeling 19786674 Models executed with third
party techniques, its execution
status are not completed
displayed under execution
status panel in Model Creation.

Oracle Financial Services Software
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Component Sub component Bug ID Description

Modeling 18244272 The “Evaluation Type” cannot
be selected as “Row” For R
based models.

Modeling Datasets with inner joins cannot
18115259 be used for R based models.
Modeling Datasets with Derived Entity
objects cannot be used for NAG
18271506 based models.
Modeling 9540296 NAG based Hierarchical

Clustering technique execution
takes long time for completion

when the number of records is
more than 5000.

Modeling 9575262 Opening of Hierarchy Browser
takes long time when the
number of members in the
selected hierarchy is more than
1000.

Stress testing 20014270 Baseline runs displayed in
stress definition screen
irrespective of application

mapping

Sandbox Definition 19159749 Datasets based on Derived
Entities are not supported in
Modeling and Stress Testing
frameworks.

Oracle Financial Services Software
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4 Features and Modules De-supported

This chapter lists the features and modules that are de-supported from this release:
¢ Metadata Browser (Object View)
¢ Design Reveleus Menu
¢ Rules Setup Configuration
e Firerun component in ICC
e Batch Group
¢ Insight

e Process Run Rule Framework (PR2): The applet based Ul for PR2 framework has been
de-supported starting this release. A new framework “Run Rule Framework” has been
introduced which yields better performance and new features.

Oracle Financial Services Software
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5 Hardware/Software Tech Stack Details

The hardware/software combinations required for OFS AAI/AAAI 8.0.0.0.0 are available at OTN
Tech Stack.

Oracle Financial Services Software
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6 Information of Third Party Software Tools Used

6.1 The Apache Software License, Version 2.0

This product includes software developed by the Apache Software Foundation.
Apache License
Version 2.0, January 2004

http://www.apache.org/licenses/

TERMS AND CONDITIONS FOR USE, REPRODUCTION, AND DISTRIBUTION
1. Definitions.

“License" shall mean the terms and conditions for use, reproduction, and distribution as
defined by Sections 1 through 9 of this document.

“Licensor" shall mean the copyright owner or entity authorized by the copyright owner that is
granting the License.

“Legal Entity" shall mean the union of the acting entity and all other entities that control, are
controlled by, or are under common control with that entity. For the purposes of this definition,
“"control" means (i) the power, direct or indirect, to cause the direction or management of such
entity, whether by contract or otherwise, or (ii) ownership of fifty percent (50%) or more of the
outstanding shares, or (iii) beneficial ownership of such entity.

"You" (or "Your") shall mean an individual or Legal Entity exercising permissions granted by
this License.

"Source" form shall mean the preferred form for making modifications, including but not
limited to software source code, documentation source, and configuration files.

"Object" form shall mean any form resulting from mechanical transformation or translation of a
Source form, including but not limited to compiled object code, generated documentation, and
conversions to other media types.

"Work" shall mean the work of authorship, whether in Source or Object form, made available
under the License, as indicated by a copyright notice that is included in or attached to the work
(an example is provided in the Appendix below).

"Derivative Works" shall mean any work, whether in Source or Object form, that is based on
(or derived from) the Work and for which the editorial revisions, annotations, elaborations, or
other modifications represent, as a whole, an original work of authorship. For the purposes of this
License, Derivative Works shall not include works that remain separable from, or merely link (or
bind by name) to the interfaces of, the Work and Derivative Works thereof.

"Contribution" shall mean any work of authorship, including the original version of the Work
and any modifications or additions to that Work or Derivative Works thereof, that is intentionally

Oracle Financial Services Software
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submitted to Licensor for inclusion in the Work by the copyright owner or by an individual or Legal
Entity authorized to submit on behalf of the copyright owner. For the purposes of this definition,
"submitted" means any form of electronic, verbal, or written communication sent to the Licensor
or its representatives, including but not limited to communication on electronic mailing lists,
source code control systems, and issue tracking systems that are managed by, or on behalf of,
the Licensor for the purpose of discussing and improving the Work, but excluding communication
that is conspicuously marked or otherwise designated in writing by the copyright owner as "Not a
Contribution."

"Contributor" shall mean Licensor and any individual or Legal Entity on behalf of whom a
Contribution has been received by Licensor and subsequently incorporated within the Work.

2. Grant of Copyright License. Subject to the terms and conditions of this License, each
Contributor hereby grants to You a perpetual, worldwide, non-exclusive, no-charge, royalty-free,
irrevocable copyright license to reproduce, prepare Derivative Works of, publicly display, publicly
perform, sublicense, and distribute the Work and such Derivative Works in Source or Object form.

3. Grant of Patent License. Subject to the terms and conditions of this License, each
Contributor hereby grants to You a perpetual, worldwide, non-exclusive, no-charge, royalty-free,
irrevocable (except as stated in this section) patent license to make, have made, use, offer to sell,
sell, import, and otherwise transfer the Work, where such license applies only to those patent
claims licensable by such Contributor that are necessarily infringed by their Contribution(s) alone
or by combination of their Contribution(s) with the Work to which such Contribution(s) was
submitted. If You institute patent litigation against any entity (including a cross-claim or
counterclaim in a lawsuit) alleging that the Work or a Contribution incorporated within the Work
constitutes direct or contributory patent infringement, then any patent licenses granted to You
under this License for that Work shall terminate as of the date such litigation is filed.

4. Redistribution. You may reproduce and distribute copies of the Work or Derivative Works
thereof in any medium, with or without modifications, and in Source or Object form, provided that
You meet the following conditions:

(a) You must give any other recipients of the Work or Derivative Works a copy of this License;
and

(b) You must cause any modified files to carry prominent notices stating that You changed the
files; and

(c) You must retain, in the Source form of any Derivative Works that You distribute, all
copyright, patent, trademark, and attribution notices from the Source form of the Work, excluding
those notices that do not pertain to any part of the Derivative Works; and

(d) If the Work includes a "NOTICE" text file as part of its distribution, then any Derivative
Works that You distribute must include a readable copy of the attribution notices contained within
such NOTICE file, excluding those notices that do not pertain to any part of the Derivative Works,

Oracle Financial Services Software
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in at least one of the following places: within a NOTICE text file distributed as part of the
Derivative Works; within the Source form or documentation, if provided along with the Derivative
Works; or, within a display generated by the Derivative Works, if and wherever such third-party
notices normally appear. The contents of the NOTICE file are for informational purposes only and
do not modify the License. You may add Your own attribution notices within Derivative Works that
You distribute, alongside or as an addendum to the NOTICE text from the Work, provided that
such additional attribution notices cannot be construed as modifying the License.

You may add Your own copyright statement to Your modifications and may provide additional
or different license terms and conditions for use, reproduction, or distribution of Your
modifications, or for any such Derivative Works as a whole, provided Your use, reproduction, and
distribution of the Work otherwise complies with the conditions stated in this License.

5. Submission of Contributions. Unless You explicitly state otherwise, any Contribution
intentionally submitted for inclusion in the Work by You to the Licensor shall be under the terms
and conditions of this License, without any additional terms or conditions. Notwithstanding the
above, nothing herein shall supersede or modify the terms of any separate license agreement
you may have executed with Licensor regarding such Contributions.

6. Trademarks. This License does not grant permission to use the trade names, trademarks,
service marks, or product names of the Licensor, except as required for reasonable and
customary use in describing the origin of the Work and reproducing the content of the NOTICE
file.

7. Disclaimer of Warranty. Unless required by applicable law or agreed to in writing, Licensor
provides the Work (and each Contributor provides its Contributions) on an "AS IS" BASIS,
WITHOUT WARRANTIES OR CONDITIONS OF ANY KIND, either express or implied, including,
without limitation, any warranties or conditions of TITLE, NON-INFRINGEMENT,
MERCHANTABILITY, or FITNESS FOR A PARTICULAR PURPOSE. You are solely responsible
for determining the appropriateness of using or redistributing the Work and assume any risks
associated with Your exercise of permissions under this License.

8. Limitation of Liability. In no event and under no legal theory, whether in tort (including
negligence), contract, or otherwise, unless required by applicable law (such as deliberate and
grossly negligent acts) or agreed to in writing, shall any Contributor be liable to You for damages,
including any direct, indirect, special, incidental, or consequential damages of any character
arising as a result of this License or out of the use or inability to use the Work (including but not
limited to damages for loss of goodwill, work stoppage, computer failure or malfunction, or any
and all other commercial damages or losses), even if such Contributor has been advised of the
possibility of such damages.

9. Accepting Warranty or Additional Liability. While redistributing the Work or Derivative Works
thereof, You may choose to offer, and charge a fee for, acceptance of support, warranty,
indemnity, or other liability obligations and/or rights consistent with this License. However, in
accepting such obligations, You may act only on Your own behalf and on Your sole responsibility,

Oracle Financial Services Software
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6.2

not on behalf of any other Contributor, and only if You agree to indemnify, defend, and hold each
Contributor harmless for any liability incurred by, or claims asserted against, such Contributor by
reason of your accepting any such warranty or additional liability.

END OF TERMS AND CONDITIONS
APPENDIX: How to apply the Apache License to your work.

To apply the Apache License to your work, attach the following boilerplate notice, with the
fields enclosed by brackets "[]" replaced with your own identifying information. (Don't include the
brackets!) The text should be enclosed in the appropriate comment syntax for the file format. We
also recommend that a file or class name and description of purpose be included on the same
"printed page" as the copyright notice for easier identification within third-party archives.

Copyright [yyyy] [name of copyright owner]

Licensed under the Apache License, Version 2.0 (the "License"); you may not use this file
except in compliance with the License. You may obtain a copy of the License at

http://www.apache.org/licenses/LICENSE-2.0

Unless required by applicable law or agreed to in writing, software distributed under the License
is distributed on an "AS IS" BASIS, WITHOUT WARRANTIES OR CONDITIONS OF ANY KIND,
either express or implied.

See the License for the specific language governing permissions and limitations under the
License.

Boost Software

Boost Software License - Version 1.0 - August 17th, 2003

Permission is hereby granted, free of charge, to any person or organization obtaining a copy of
the software and accompanying documentation covered by this license (the "Software") to use,
reproduce, display, distribute, execute, and transmit the Software, and to prepare derivative
works of the Software, and to permit third-parties to whom the Software is furnished to

do so, all subject to the following:

The copyright notices in the Software and this entire statement, including the above license grant,
this restriction and the following disclaimer, must be included in all copies of the Software, in
whole or in part, and all derivative works of the Software, unless such copies or derivative works
are solely in the form of machine-executable object code generated by a source language
processor.

Oracle Financial Services Software
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THE SOFTWARE IS PROVIDED "AS IS", WITHOUT WARRANTY OF ANY KIND, EXPRESS OR
IMPLIED, INCLUDING BUT NOT LIMITED TO THE WARRANTIES OF MERCHANTABILITY,
FITNESS FOR A PARTICULAR PURPOSE, TITLE AND NON-INFRINGEMENT. IN NO EVENT
SHALL THE COPYRIGHT HOLDERS OR ANYONE DISTRIBUTING THE SOFTWARE BE
LIABLE FOR ANY DAMAGES OR OTHER LIABILITY, WHETHER IN CONTRACT, TORT OR
OTHERWISE, ARISING FROM, OUT OF OR IN CONNECTION WITH THE SOFTWARE OR
THE USE OR OTHER DEALINGS IN THE SOFTWARE.

6.3 NAG Limited

NAG Limited ® 2005
Portions utilize NAG’s C library - All rights reserved

i-flex must not remove any copyright notices from the Software, and must ensure that proper
notices in acknowledgement of the rights reserved to NAG appear in any composite programs,
references, alterations, or copies which i-flex makes under these terms. (Agreement, Sec. 1.9 -
Pg. 2)
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