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PREFACE

This Preface provides supporting information for the Oracle Financial Services TR Application Pack
Release Notes and includes the following topics:

e Purpose of This Document

e |ntended Audience

e Related Documents

PURPOSE OF THIS DOCUMENT

This document contains release information for the following products:
e Oracle Financial Services Analytical Applications Infrastructure (OFS AAI)
¢ Oracle Financial Services Liquidity Risk Management (OFS LRM)
e Oracle Financial Services Market Risk Release (OFS MR)

INTENDED AUDIENCE

This document is intended for users of Oracle Financial Services Treasury Risk (OFS TR) Application
Pack.

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.

RELATED DOCUMENTS
This section identifies additional documents related to OFS TR Application Pack. You can access the
below documents online from the documentation Library for OFS TR 8.x:

e Oracle Financial Services Liquidity Risk Management User Guide Release 8.0.2.0.0
e Oracle Financial Services Liquidity Risk Management Analytics User Guide Release 8.0.2.0.0
e Oracle Financial Services Market Risk User Guide Release 8.0.2.0.0

You can access the OFS AAl documentation online from the documentation library for OFS AAAI 8.x:

e OFS Advanced Analytical Applications Infrastructure (OFS AAAI) Application Pack Installation
and Configuration Guide v8.0.2.0.0
o OFS Analytical Applications Infrastructure User Guide v8.0.2.0.0
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The additional documents are as follows:

e OFS Analytical Applications Infrastructure Security Guide
¢ OFSAAI FAQ Document
e OFS Analyvtical Applications 8.0.2.0.0 Technology Matrix
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1

1.1

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.

OFS TR 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.

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

6 ORACLE



OFS TR 8.0.2.0.0 Release Notes

2 Oracle Financial Services Analytical Applications Infrastructure

21

This chapter includes the following topics:
e New Features

e Bugs addressed in this release

e Limitations and Known Issues

New Features

The following features are introduced in this release:
1. Data Management Tools

= Table creation on the fly from Data File Mapping and Data Mapping screens is
introduced. This allows you to add dynamic tables into the data model within OFSAA
ecosystem.

= Query validation is made optional while saving Data Mapping definition through the
introduction of a new configuration parameter.

= To limit the number of records that needs to be loaded, a new target property
(RecordLoadLimit) is introduced in Data Mapping definition.

2. Data Quality Framework

= Dynamic Degree of parallelism for RDBMS is supported.

= Referential Integrity checks can be defined using composite key columns.
3. System Configuration & Identity Management

= Users can be optionally created or modified to get authenticated using OFSAA Security
Management System in case LDAP authentication is configured.

=  Audit Trail report has been enhanced to show detailed information for various operations
such as User -User Group map, User Group-Domain map, User Group- Role map, User
Group —Folder-Role map, Role-Function map and Profile Holiday Map.

4. Business Metadata Management

= Derived Entity definition supports creating materialized views with option to refresh
fast/force/complete on demand/commit and query rewrite.

5. Forms Framework

= Forms Framework has been enhanced to render Forms with CSS3 and HTML 5
constructs in addition to support of HTML 3. This is to enable support of Standards Mode
and rendering of HTML pages in Internet Explorer and Google Chrome.

Oracle Financial Services Software
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2.2

= Migration of Tabs and Layout details is supported for Object Migration Command line

utility.

= The behavior of the type 102 control can be changed to either single select or multi-select

based on a particular column value of the grid.

Bugs Addressed in This Release

Component Sub component | Bug ID Description
Utilities 21328053 INFODOM DROPDOWN IN "USER GROUP-
Administration BATCH EXECUTION MAP" SCREEN
SHOWS FULL LIST
Data Entry 21339271 NUMBER FORMAT CAUSES EDIT TO FAIL
Data Entry Forms
WITH SPECIAL CHARACTER NOT
and Queries
ALLOWED ALERT
- 21173111 'ORA-12899: VALUE TOO LARGE FOR
Data Loading COLUMN' IN MESSAGESERVER LOG
RUNNING F2T
Service Packs 21915445 PATCH INSTALLER DOES NOT VALIDATE
FOR SESSION LEVEL SHELL AND
PROCEEDS WITH BASH
Install and Base Installer 21810719 ENVCHECK.SH CHECKS
Upgrade Issues NLS_LENGTH_SEMANTICS DATABASE
SETTING AT SESSION LEVEL
20727720 EDITABLE INFORMATION DOMAIN NAME
FIELD IS NOT USER FRIENDLY
Metadata such as | T2T Issues 21812780 T2T FINISHES SUCCESSFULLY WHEN
T2T, F2T, etc REJECTION THRESHOLD EXCEEDED
Security - 21697204 UCP CONNECTION POOL FAILING IN ALL
Management THE LAYERS
System
Unified Metadata Business 21367887 $MISDATE,$RUNSK DOES NOT WORK IN
Manager Metadata DATA SET ANSI JOIN SUBQUERIES
Management 20760616 | NEED  SPECIAL  CHARACTERS  IN

HIERARCHY SHORT DESCRIPTION
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Component Sub component | Bug ID Description
Data Quality | 20511796 CHANGE IN ALERT MESSAGE IN DQ LIST
Definition OF VALUES CHECK RULE WHEN FILTER
TYPE IS CODE
- 21464164 MAPPER SCREEN PAGE IS TAKING TOO
MUCH TIME TO LOAD AND SAVE
System Information 21484146 ADD PERSISTENCE UNIT ENTRY IN
Configuration Domain GRCPERSISTENCE&PERSISTENCE
DURING INFODOM CREATION

2.3 Limitations and Known Issues

= Model upload option (Erwin or DB Catalog) for the subsequent uploads should be same as
the initial upload option.

= Exporting object type with code 2000 (User) fails if FAILONERROR is set to N.

= Dynamic table created during Data File Mapping has incorrect column data types.

= Data Mapping screen alignment changes if tables selected are with big names.

= Description is not getting updated in Excel Upload edit mode.

= Export with Include Search Info option for Type =1 container is not showing search
information when exported to Excel Sheet.

= Saving Data Mapping definition takes long time if an entity containing many attributes (>100
columns) is selected as Source entity.

Export to PDF option, when exporting metadata details, is not available for Variables, Variable
Shocks, Scenarios, Stress Definitions, and Models. However, it is available for Techniques,
Target Model, T2T, Source Entity, Source, Run, Rule Query, Process, Model, Measures,
Hierarchy Filter, Hierarchies, Group Filter, Expressions, DT, Dimensions, Derived Entities, Data
Set, Data Quality Rule, Data Quality Group, Data Elements Filter, Cube, Business Processor,
Attribute Filter and Alias.

Oracle Financial Services Software
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3 Oracle Financial Services Treasury Risk

From OFSAA 8.0 release onwards, the concept of grouping of functionally similar applications as a
pack is introduced. The OFS TR pack contains the following two functionally similar applications:

e Oracle Financial Services Liquidity Risk Management (OFS LRM)

e Oracle Financial Services Market Risk (OFS MR)

3.1  Oracle Financial Services Liquidity Risk Management

This section includes the following topics:

New Features

Limitations and Known Issues

3.1.1 New Features

The following are the list of enhancements incorporated in this release. For detailed information
on usage of these enhancements, refer to OFS Liquidity Risk Management User Guide Release
8.0.2.0.0 on OHC Documentation Library.

Forward date liquidity risk calculations

Liquidity Coverage Ratio calculation as per guidelines specified by Reserve Bank of India
(RBI)

Computation of intraday monitoring metrics in accordance with BIS and RBI guidelines
Real-time intraday liquidity monitoring reports

Intraday liquidity time buckets and business assumptions

FR2052a (5G) asset categorizations

Regulatory templates covering:

o BLR, Statutory Liquidity Ratio and Dynamic Liquidity Ratio reports of RBI

o Intraday Monitoring Tools Reporting forms as per BIS and RBI

Dashboard Reports

Oracle Financial Services Software
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3.1.2 Limitations and Known Issues

Bug ID Description
22647399, For RBI assumptions commitment related outflow calculation and maturing ABCP
22646123 run offs is limited
22636174 Derivative inflows are not being adjusted for HQLA collateral

Funds obtained through central bank intraday liquidity facility not excluded for
22501865 Intraday metric: Daily maximum intraday liquidity usage
22321563 Identification of securities posted against MSF is limited in the system

Oracle Financial Services Software
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3.2 Oracle Financial Services Market Risk

OFS MR 8.0.2.0.0 is a technical re-release of OFS MR 8.0.1.0.0 as part of this media pack.

Oracle Financial Services Software
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4 Hardware/Software Tech Stack Details

The hardware/software combinations required for OFS TR 8.0.2.0.0 are available at OTN Tech
Stack.

Oracle Financial Services Software
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5 Licensing Information

5.1 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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5.2

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.

5.3 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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18 ORACLE



ORACLE

Oracle Financial Services Treasury Risk Application Pack Release 8.0.2.0.0

June 2017
Version number 1.0

Oracle Corporation

World Headquarters

500 Oracle Parkway
Redwood Shores, CA 94065
U.S.A.

Worldwide Inquiries:

Phone: +1.650.506.7000

Fax: +1.650.506.7200
www.oracle.com/ financial_services/

Copyright © 2017 Oracle Financial Services Software Limited. All rights reserved.

No part of this work may be reproduced, stored in a retrieval system, adopted or transmitted in any form or by any means, electronic, mechanical, photographic,

graphic, optic recording or otherwise, translated in any language or computer language, without the prior written permission of Oracle Financial Services Software

Limited.

Due care has been taken to make this Release Notes and accompanying software package as accurate as possible. However, Oracle Financial Services Software
Limited makes no representation or warranties with respect to the contents hereof and shall not be responsible for any loss or damage caused to the user by the
direct or indirect use of this Release Notes and the accompanying Software System. Furthermore, Oracle Financial Services Software Limited reserves the right to
alter, modify or otherwise change in any manner the content hereof, without obligation of Oracle Financial Services Software Limited to notify any person of such

revision or changes.

tive

All company and product names are trad ks of the r

P

panies with which they are associated.

Oracle Financial Services Software



	1 Introduction
	1.1 Components of OFS Treasury Risk Pack

	2 Oracle Financial Services Analytical Applications Infrastructure
	2.1 New Features
	2.2 Bugs Addressed in This Release
	2.3 Limitations and Known Issues

	3 Oracle Financial Services Treasury Risk
	3.1 Oracle Financial Services Liquidity Risk Management 
	3.1.1 New Features
	3.1.2 Limitations and Known Issues

	3.2 Oracle Financial Services Market Risk

	4 Hardware/Software Tech Stack Details
	5 Licensing Information
	5.1 The Apache Software License, Version 2.0
	5.2 Boost Software
	5.3 NAG Limited


