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About the Guide

This section provides a brief description of the scope, the audience, the references, concepts and the
organization of the user guide and conventions incorporated into the user guide. The topics in this section
are organized as follows:

° Scope of the Guide

. Intended Audience

. Documentation Accessibility

) Related Information Sources

) How This Guide is Organized

) Conventions Used

Scope of the Guide

The objective of this user guide is to provide a comprehensive working knowledge on Oracle Financial
Services Regulatory Reporting for US Federal Reserve — Lombard Risk Integration Pack, Release
8.0.4.0.0. This user guide is intended to help you understand the key features and functionalities of
Oracle Financial Services Regulatory Reporting for US Federal Reserve — Lombard Risk Integration Pack
(Oracle Financial Services Data Foundation (OFSDF) Interface with Lombard Risk for US FED) release
8.0.4.0.0 and details the process flow and methodologies used.

Intended Audience

Welcome to Release 8.0.4.0.0 of the Oracle Financial Services Regulatory Reporting for US Federal
Reserve — Lombard Risk Integration Pack User Guide.
This guide is intended for:

e Regulatory Reporting Analyst who bears the responsibility to verify and submit the results.
He/She is also entrusted to maintain the dimensional values across multiple reporting
requirements, maintain results area structure of Oracle Financial Services Data Foundation.

« Data Analysts, who clean, validate, and import data into the Oracle Financial Services Download
Specification format, and ensure that data is populated in the relevant tables as per the
specifications and executions required for regulatory reporting.

e System Administrator (SA), instrumental in making the application secure and operational and
configures the user roles providing necessary access to users.

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
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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 Information Sources

In addition to this user guide you can refer to the following documents in the OHC documentation library:

e Oracle Financial Services Regulatory Reporting for US Federal Reserve — Lombard Risk
Integration Pack Installation Manual Release 8.0.4.0.0

e Oracle Financial Services Data Foundation User Guide Release 8.0.4.0.0
e Oracle Financial Services Data Foundation Installation Manual Release 8.0.4.0.0

e Oracle Financial Services Analytical Applications Infrastructure User Guide Release 8.0.4.0.0
(present in the OHC documentation libaray)

How this Guide is Organized?

The OFSDF Interface with Lombard Risk for US FED User Guide includes the following topics:

e Chapter 1: Introduction

e Chapter 2: Getting Started

e Chapter 3: Requlatory Reporting (REG REP) Solution Data Flow
e Chapter 4: OFSAA Features

e Chapter 5: Executing Run through Run Management

e Chapter 6: Metadata Export Utility

e Chapter 7: Report Submission

e Chapter 8: Maintenance

e Chapter 9: Troubleshooting Guidelines

Conventions Used

Table 1 lists the conventions used in this guide.

Table 1: Conventions Used in this Guide

Convention | Meaning

Italics Names of books, chapters, and sections as references

Bold ¢ Object of an action (menu names, field names, options, button names) in a
step-by-step procedure

¢ Commands typed at a prompt

e  Userinput

Oracle Financial Services Software X
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Monospace e Directories and subdirectories
¢ File names and extensions

. Process names

e Code sample, including keywords and variables within text
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1 Introduction

This chapter provides an understanding of the Oracle Financial Services Data Foundation (OFSDF)
Interface with Lombard Risk for US FED application and its scope. It includes:

e Overview

e OFSAA Regulatory Reporting Architecture
e Scope

1.1 Overview

Regulatory reporting and financial services have evolved to be an inseparable combination. It has
worsened since the 2008 financial crisis. Today, banks and financial institutions need to file hundreds of
regulatory reports. For the U.S. Federal Reserve alone, institutions must file multiple submissions of
FFIEC 101, call reports, stress testing reports, and so on. Reporting requirements increase rapidly in
number and complexity for banks operating regionally or globally, where they must file in multiple
jurisdictions.

The OFS REG REP US FED solution enables financial services organizations to manage and execute
regulatory reporting in a single integrated environment. It automates end-to-end processes from data
capture through submission with industry-leading solutions. It leverages Oracle Financial Services
Analytical Application (OFSAA) and Oracle Financial Services Data Foundation (OFSDF) for managing
analytical application data. The AgileREPORTER in Regulatory Reporting (REG REP) Solution enables
firms to automate the final mile of the reporting process. It provides pre-built integration to Lombard Risk
Reporting, eliminating the need for further manual intervention. The solution ensures data integrity
allowing banks to focus more time on analyzing and gaining new business insight from their growing
stores of data instead of preparing data and reports with the sole objective of meeting submission
deadlines.

1.2 OFSAA Regulatory Reporting Architecture

OFSAA Enterprise

Data Sources Staging Reporting

Loans and
GL Data Leases
Off Balance
Account Data Sheet products Analytical Engines OFSAA Results
. i i Management Reportin,
- | Regulatory Capital Calculations g P! 8

TradineDat ALLL, Fair Value, Ect_)nomic Capital Customer Summary
TERINRELE Calculations

Capital Data | Stress Executions | Account Summary
Currency Data
Mgmt Ledger Transactions Summary

OFSAA — Analytical Application Infrastructure

Figure 1: Regulatory Reporting (REG REP) Solution Architecture
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This interface connects the Oracle FSDF to Lombard Risk. As one can see in Architecture figure above,
Data flows from OFSAA to Lombard Risk.

OFSDF is an analytical data warehouse platform for the Financial Services industry. OFSDF combines an
industry data model for Financial Services along with a set of management and infrastructure tools that
allows Financial Services Institutions to develop, deploy, and operate analytical solutions spanning key
functional areas in Financial Services, including:

1. Enterprise Risk Management

2. Enterprise Performance Management

3. Customer Insight

4. Financial Crime and Compliance Management

OFSDF is a comprehensive data management platform that helps institutions to manage the analytical
data life cycle from sourcing to reporting and business intelligence/BI using a unified, consistent platform
and toolset.

AgQileREPORTER is a forms and workflow tool that enables both creation and submission of regulatory
returns. AgileREPORTER addresses the financial reporting requirements of both domestic and
international banks and financial institutions by automating compliance with mandated reports to central
banks, regulatory agencies. AgileREPORTER works easily with multiple sources of information as it
standardizes data elements and automates regulatory report production in prescribed templates with the
associated workflow for automatic submission. It is Reliable and efficient infrastructure to compile,
generate and submit regulatory reports. It collects data from a wide universe (not just OFSAA Results). It
provides automated repeated manual adjustments, variance analysis and validation checks. It provides
features to explain and justify a number quickly, including links to OBIEE.

The solution provides a pre-built interface or integration between FSDF and AgileREPORTER. With this
integration end user can automate end to end reporting process covering data preparation to last mile of
reporting.

1.3 Scope

Oracle Financial Services Regulatory Reporting for US Federal Reserve — Lombard Risk Integration Pack
covers the following regulatory reports for specified release as mentioned in the table:

Table 2: Scope

Report Report Name Released Version

FR Y-9C Consolidated Financial Statements for Holding Companies 8.0.1

Financial Statements for a Bank Holding Company Subsidiary

FRY-20 Engaged in Bank-Ineligible Securities Underwriting and Dealing 801
FR Y-15 Banking Organization Systemic Risk Report 8.0.1
FFIEC-009 Country Exposure Report 8.0.1
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Report Report Name Released Version

FFIEC-009A Country Exposure Information Report 8.0.1

FR Y-11 Flnanmal Statem_ents of U.S. Nonbank Subsidiaries of U.S. 801
Holding Companies
Abbreviated Financial Statements of U.S. Nonbank

FRY-11S Subsidiaries of U.S. Holding Companies 801

FR-2314 Flnanc_lal _Statements of Foreign Subsidiaries of U.S. Banking 801
Organizations

FR-2314S Abbreviated Financial Statements of Foreign Subsidiaries of U.S. | o4
Banking Organizations

FR Y-14A Capital Assessments and Stress Testing - Annual 8.0.1

FR Y-9LP Parent C_ompany Only Financial Statements for Large Holding 801
Companies

FEIEC-031 Consolidated Reports of Condition and Income for a Bank with 8.02
Domestic and Foreign Offices

FR Y-12 Cons_ollda'ged HoIdmg_Company Report of Equity Investments in 8.0.1
Nonfinancial Companies

FEIEC-041 Consoh;lated_ Reports of Condition and Income for a Bank with 8.0.3
Domestic Offices Only

FR-2052A Complex Institution Liquidity Monitoring Report 8.0.3

FR Y-7N Flnanmal Stat_ements of US Nonbank Subsidiaries Held by 8.03
Foreign Banking Organizations

FR Y-7NS Abbreviated I_:lnanmal.Statemen_ts qf U.S. Nonbank Subsidiaries 8.0.3
Held by Foreign Banking Organizations
Weekly Report of Selected Assets and Liabilities of Domestically

FR-2644 Chartered Commercial Banks and U.S. Branches and Agencies of | 8.0.3
Foreign Banks

FR-2886B Cash and Balances Due from Depository Institutions 8.0.3

FR-2900 Report of 'I_'ransactlon Accounts, Other Deposits, and Vault Cash 803
(Commercial Banks)

FR Y-14Q Schedule M.1 — Balances 8.0.3

FR Y-14Q Schedule K — Supplemental 8.0.3

FR Y-14Q Schedule A — Retail 8.0.3

FR Y-14Q Schedule H — Wholesale Risk 8.0.3

FR Y-14M Capital Assessments and Stress Testing Report - Monthly 8.0.3
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Report Report Name Released Version
: Regulatory Capital Reporting for Institutions Subject to the

FFIEC-101 Advanced Capital Adequacy Framework 8.03

FDIC-8020 Statement of Deposits 8.0.3

The following table lists the detailed scope.

Table 3: Detailed Scope
ﬁlc')_ Report Code gggidule Schedule Name
1 FDIC-8020 - Statement of Deposits
2 FFIEC-009 C Part | Claims on an Immediate Risk Basis
3 FFIEC-009 C Partll Claims on an Ultimate Risk Basis and Memorandum Items
4 FFIEC-009 D Claims from Positions in Derivative Contracts
5 FFIEC-009 L Foreign-Office Liabilities
6 FFIEC-009 O Off-Balance-Sheet ltems
7 FFIEC-009A A Country Exposure Information Report Part A
8 FFIEC-009A B Country Exposure Information Report Part B
9 FFIEC-031 RC-S Servicing, Securitization, and Asset Sale Activities
10 FFIEC-031 RC-V Variable Interest Entities
11 FFIEC-031 RC Balance Sheet
12 FFIEC-031 RC-A Cash and Balances Due from Depository Institutions
13 FFIEC-031 RC-B Securities(bugs)
14 FFIEC-031 RC-C Loans and Lease Financing Receivables(bugs)
15 FFIEC-031 RC-D Trading Assets and Liabilities
16 FFIEC-031 RC-E Deposit Liabilities
17 FFIEC-031 RC-F Other Assets
18 FFIEC-031 RC-G Other Liabilities
19 FFIEC-031 RC-H Selected Balance Sheet Iltems for Domestic Offices
20 FFIEC-031 RC-I Assets and Liabilities of IBFs
21 FFIEC-031 RC-K Quarterly Averages
22 FFIEC-031 RC-L Derivatives and Off-Balance-Sheet Items
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Elc;. Report Code ggzidule Schedule Name

23 FFIEC-031 RC-M Memoranda

24 FFIEC-031 RC-N Past Due and Nonaccrual Loans, Leases, and Other Assets
25 FFIEC-031 RC-O Other Data for Deposit Insurance and FICO Assessments
26 FEIEC-031 RC-P é;?nizi?éléﬁiizigential Mortgage Banking Activities in

27 FEIEC-031 RC-Q gz:iests and Liabilities Measured at Fair Value on a Recurring
28 FFIEC-031 IRC'R Part Regulatory Capital Components and Ratios

29 FFIEC-031 IFfC'R Part | pisk-Weighted Assets

30 FFIEC-031 RC-T Fiduciary and Related Services

31 FFIEC-031 RI Income Statement

32 FFIEC-031 RI-A Changes in Equity Capital

33 FFIEC-031 RI-B E::r:g:r;gf[sezgg IF_Qct)aScs;/:ries and Changes in Allowance for
34 FFIEC-031 RI-C Eci)s;i%%regated Data on the Allowance for Loan and Lease
35 FFIEC-031 RI-D Income from Foreign Offices

36 FFIEC-031 RI-E Explanations

37 FFIEC-041 RC Balance Sheet

38 FFIEC-041 RC-A Cash and Balances Due from Depository Institutions

39 FFIEC-041 RC-B Securities

40 FFIEC-041 RC-C Loans and Lease Financing Receivables

41 FFIEC-041 RC-D Trading Assets and Liabilities

42 FFIEC-041 RC-E Deposit Liabilities

43 FFIEC-041 RC-F Other Assets

44 FFIEC-041 RC-G Other Liabilities

45 FFIEC-041 RC-K Quarterly Averages

46 FFIEC-041 RC-L Derivatives and Off-Balance-Sheet Items

47 FFIEC-041 RC-M Memoranda
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Elc;. Report Code ggzidule Schedule Name

48 FFIEC-041 RC-N Past Due and Nonaccrual Loans, Leases, and Other Assets
49 FFIEC-041 RC-O Other Data for Deposit Insurance and FICO Assessments
50 FFIEC-041 RC-P 1-4 Family Residential Mortgage Banking Activities

51 FEIEC-041 RC-Q gzztiests and Liabilities Measured at Fair Value on a Recurring
52 FFIEC-041 IRC'R Part Regulatory Capital Components and Ratios

53 FFIEC-041 IFfC'R Part | pisk-Weighted Assets

54 FFIEC-041 RC-S Servicing, Securitization, and Asset Sale Activities

55 FFIEC-041 RC-T Fiduciary and Related Services

56 FFIEC-041 RC-V Variable Interest Entities

57 FFIEC-041 RI Income Statement

58 FFIEC-041 RI-A Changes in Bank Equity Capital

59 FEIEC-041 RI-B E:Q:rr]g:r;gfffezgg Eoeé:soevseries and Changes in Allowance for
60 FEIEC-041 RI-C E(i)séigegsregated Data on the Allowance for Loan and Lease
61 FFIEC-041 RI-E Explanations

62 FFIEC-101 - Advanced Capital Adequacy Framework

63 FR Y-11 BS Balance Sheet

64 FRY-11 BS-A Loans and Lease Financing Receivables

65 FR Y-11 BS-M Memoranda

66 FRY-11 IS Income Statement (calendar year-to-date)

67 FR Y-11 IS-A Changes in Equity Capital

68 FRY-11 IS-B Changes in Allowance for Loan and Lease Losses

69 FR Y-11S List Detailed Listing of Subsidiaries

70 FRY-12 A Type of Investments

71 FRY-12 B Type of Security

72 FRY-12 C Type of Entity within the Banking Organization
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Elc;. Report Code ggzidule Schedule Name

73 FR Y-12 D IF\)I(e)H(-)f(ijnancial Investment Transactions During Reporting
74 FR Y-14A0OR - Operational Risk

75 FR Y-14ARCI - Regulatory Capital Instruments

76 FR Y-14ARCT - Regulatory Capital Transitions

77 FR Y-14ASCENR - Scenario

78 FR Y-14ASUMM - Summary

79 FRY-14M - Capital Assessments and Stress Testing Report

80 FR Y-14M Al nge_sticc)alilirita\l;;?r_lracgtl):ed-end 1-4 Family Residential Loan
81 FR Y-14M A2 nge_sggrlt:ficrjgLl_iiceclil_?:gli-end 1-4 Family Residential Loan
82 FR Y-14M B-1 Eg\gﬁicbgome Equity Loan and Home Equity Line - Loan
83 FR Y-14M B-2 BgmgﬁchI;\c/)é??aEbc:gity Loan and Home Equity Line -

84 FR Y-14M C-1 Address Matching Loan Level Data

85 FR Y-14M D-1 Domestic Credit Card Data - Loan Level Table

86 FR Y-14M D-2 Domestic Credit Card Data - Portfolio Level Table

87 FR Y-14QA1 - Retail

88 FR Y-14QBAL M Balances

89 FR Y-14QCIL H.1 Corporate Loan Data

90 FR Y-14QCRE H.2 Commercial Real Estate

91 FR Y-14QFVOHFS J Retail Fair Value Option/Held for Sale (FVO/HFS)

92 FR Y-14QMSR | MSR Valuation

93 FR Y-14QOpsriskBL E.2 Business Line

94 FR Y-14QOpsriskMS E.l Operational Loss History

95 FR Y-14QOpsriskRFR E.5 Legal Reserves Frequency

96 FR Y-14QOpsriskTH E.4 Threshold Information

97 FR Y-14QOpsriskUOM E.3 Unit-0f-Measure

98 FR Y-14QPPNR G Pre-Provision Net Revenue
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Elc;. Report Code ggzidule Schedule Name
929 FR Y-14QRCI C Regulatory Capital Instruments
100 FR Y-14QRCT D Regulatory Capital Transitions
101 FR Y-14QRetailAuto A.2 US Auto Loan
102 FR Y-14QRetaillntauto Al International Auto Loan
103 FR Y-14QRetaillntcard A3 International Credit Card
104 FR Y-14QRetaillntfm A5 International First Lien Mortgage
105 FR Y-14QRetailINTHE A4 International Home Equity
106 FR Y-14QRetaillntlothcons | A.6 International Other Consumer Schedule
107 FR Y-14QRetaillntsb A.8 International Small Business
108 FR Y-14QRetailStudent A.10 Student Loan
109 FR Y-14QRetailUSothcons | A.7 US Other Consumer
110 FR Y-14QRetailUssb A.9 US Small Business
111 FR Y-14QSEC B Securities
112 FR Y-14QSUPMNT K Supplemental
113 FR Y-14QTRADING F Trading
114 FRY-15 - Banking Organization Systemic Risk Report
115 FR Y-15 A Size Indicator
- Financial Statements for a Bank Holding Company
116 FR Y-20 Subsidiary Engaged in Bank-Ineligible Securities
Underwriting and Dealing
117 FR Y-7N _ Eionrz?é:ri]agiaitiirg?rtgsa?]fizLJatiS(;nNsonbank Subsidiaries Held by
118 FRY-7N IS Income Statement
119 FRY-7N IS-A Changes in Equity Capital
120 FRY-7N IS-B Changes in Allowance for Loan and Lease Losses
121 FR Y-7N BS Balance Sheet
122 FRY-7N BS-A Loans and Lease Financing Receivables
123 FRY-7N BS-M Memoranda
124 | FRv-INS T | At P Simnerts of S Nortark
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Elc;. Report Code ggzidule Schedule Name

125 FRY-9C - Consolidated Financial Statements for Holding Companies
126 FRY-9C HI Consolidated Income Statement

127 FR Y-9C HI-A Changes in Holding Company Equity Capital

126 | PR voc
129 FR Y-9C HI-C E(i)zzgegsregated Data on the Allowance for Loan and Lease
130 FRY-9C HC Consolidated Balance Sheet

131 FRY-9C HC-B Securities

132 FRY-9C HC-C Loans and Lease Financing Receivables

133 FRY-9C HC-D Trading Assets and Liabilities

134 FR Y-9C HC-E Deposit Liabilities1

135 FRY-9C HC-F Other Assets

136 FR Y-9C HC-G Other Liabilities

137 FRY-9C HC-H Interest Sensitivity

138 FR Y-9C HC-I g:il:]r;aunr(;?]-fee)zlated Underwriting Activities (Including

139 FR Y-9C HC-K Quarterly Averages

140 FR Y-9C HC-L Derivatives and Off-Balance-Sheet Items

141 FR Y-9C HC-M Memoranda

142 FR Y-9C HC-N Past Due and Nonaccrual Loans, Leases, and Other Assets
143 FR Y-9C HC-P é;érlnlzez?cil)(/);izigential Mortgage Banking Activities in

144 FR Y-9C HC-Q gzztiasts and Liabilities Measured at Fair Value on a Recurring
145 FR Y-9C HC-R Regulatory Capital

146 FR Y-9C HC-S Servicing, Securitization, and Asset Sale Activities

147 FR Y-9C HC-V Variable Interest Entities

148 FR Y-OLP _ Ei{sir:]tgcctz)?ngsg%ieosnly Financial Statements for Large

149 FR Y-9LP Pl Parent Company Only Income Statement
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Elc;. Report Code ggzidule Schedule Name

150 FR Y-9LP PI-A Cash Flow Statement

151 FR Y-OLP PC Parent Company Only Balance Sheet

152 FR Y-OLP PC-A Investments in Subsidiaries and Associated Companies

153 FR Y-9LP PC-B Memoranda

154 FR-2052A - Complex Institution Liquidity Monitoring Report

155 FR-2314 _ girngznnciizilltit:;ements of Foreign Subsidiaries of U.S. Banking

156 FR-2314 IS Income Statement (calendar year-to-date)

157 FR-2314 IS-A Changes in Equity Capital

158 FR-2314 IS-B Changes in Allowance for Loan and Lease Losses

159 FR-2314 BS Balance Sheet

160 FR-2314 BS-A Loans and Lease Financing Receivables

161 FR-2314 BS-M Memoranda

162 FR-2314S _ SFJStJ.reB\gitkeiggFg%r;crﬁizla%tg;iments of Foreign Subsidiaries of
Weekly Report of Selected Assets and Liabilities of

163 FR-2644 - Domestically Chartered Commercial Banks and U.S.
Branches and Agencies of Foreign Banks

164 FR-2886B RI-A Changes in Equity Capital

165 FR-2886B RC-B Securities

166 FR-2886B RC Balance Sheet

167 FR-2886B RC-C Loans and Lease Financing Receivables

168 FR-2886B RC-M Claims on and Liabilities to Related Organizations

169 FR-2886B RC-N Past Due and Nonaccrual Loans, Leases, and Other Assets

170 FR-2886B RC-R Regulatory Capital

171 FR-2886B RI Income Statement

172 FR-2886B RI-B Changes in Allowance for Loan and Lease Losses

173 FR-2886B RC-A Cash and Balances Due from Depository Institutions

174 FR-2886B RC-L Derivatives and Off-Balance Sheet ltems

175 FR-2900 _ CR:;elgrc])rt of Transaction Accounts, Other Deposits, and Vault
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2 Getting Started

This chapter provides an understanding of the pre-requsites, general and data preparation assumptions
and logging into the application. It includes:

e Prerequisites

e Assumptions
e Logging in to the OFSDF Interface with Lombard Risk for US FED

e QOrganization of the Interface for User Roles

e Metadata Browser

OFSDF interface with Lombard Risk for US FED allows you to perform the following activities:

e Manage Data Loading and Transformation from various source systems to staging, processing,
and results.

e Manage relevant OFSAA metadata for regulatory reporting purpose. This includes creating,
modifying, and viewing the metadata used in reporting.

¢ View the report metadata for mapping.

e Drill down from AgileREPORTER to OFSAA results area.

2.1 Prerequisites
The prerequisites are:

e Oracle Financial Services Analytical Applications Infrastructure (AAl) is deployed and configured.
¢ Oracle Financial Services Data Foundation is deployed and configured.
e Processed data required for reports as per the release scope.

e Ensure that the report templates for AgileREPORTER ARforFED_v1.9.0.7.zip is available in the
AgileREPORTER.

e Ensure that AgileREPORTER version 1.15.2.1 is installed.

¢ Knowledge of working with regulatory reports.

2.2 Assumptions

OFSDF interface with Lombard Risk for US FED is a reporting application and it does not perform any
risk/stress calculations. Following listed are the assumptions for the application:

e Textual and other related portions of reports like person details, contact details, Yes / No choices
must be updated on Report Portal directly and FSDF does not have placeholder for it.

e Data provided is post reconciliation to ensure that accuracy of data being reported (non-

prescribed by regulators) are performed in OFSAA using various components — General Ledger
(GL) reconciliation.
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e Validity checks such as edit checks, cross-validation checks and so on prescribed by regulator
are performed within the AgileREPORTER.

e All monetory amounts are expected to be positive in number, except valuation outputs which can
be positive or negative. Rules are constructed assuming the negative sign of valuation amounts
wherever applicable.

e The application populates few specific dimension tables, known as seeded / sample tables as
part of the installation script. Since they are used in the metadata, changes in data values have
impact on the overall functioning.

e All percentage data are expected in decimal format meaning 9% must be provided as 9 and not
0.09.

e For a data provided as of date, such as last day of the quarter of the reporting year: Quarterly and
Year to Date (YTD) report for the given date displays same value for those measures which are
of as of date in nature. For example, Annual and Quarterly Balance Sheet and BASEL reports
generated as of 31-MAR show same values for all measures such as Account Balance.

e Account Balances such as End of Period Balances are expected to be provided as Net of
(without) Unearned Income.

e In FR-2052A, for PIDs 1.0.9 and 0.0.22 there is no OOTB rule provided by OFSAA to identify
these PIDs. The accounts which must be reported under PIDs is purely Reporter’s Discretion. So
a Custom Rule can be built by the user to report these PIDs.

e Reporting currency identification in FR-2052A must be done by populating setup_master table, in
which V_COMPONENT_CODE = "ENTITY_REPORTING_CD' that is defaulted to ‘N’, must be
changed to ‘Y’ if the Reporting entity has greater than $700 billion in total consolidated assets and
greater than $10 trillion in assets under custody.

o Data load for FR Y-14M Report must include all the loans closed from the previous month.

e In FR-2052A, few Processing Dimension tables like DIM_ASSET_LEVEL,
DIM_RESULT_BUCKET are used. These tables contain values other than the ones required by
Lombard Field Structures template provided by Lombard as they are consumed by the
processing application too. For example: Seeded Script of DIM_ASSET_LEVEL has node values
not to be considered for FR-2052A. Only following values must be considered for FR-2052A
execution from DIM_ASSET_LEVEL table.

V_ASSET LEVEL_CODE
A-0-Q
A-1-Q
A-2-Q
A-3-Q
A-4-Q
A-5-Q
S-1-Q
S-2-Q
S-3-Q
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V_ASSET LEVEL_CODE

S-4-Q

G-1-Q

G-2-Q

G-3-Q

S-5-Q

S-6-Q

S-7-Q

1G-1-Q

E-1-Q

E-2-Q

S-8

G-4

E-3

E-4

1G-2-Q

1G-3

1G-4

1G-5

1G-6

1G-7

N-1

N-2

N-3

N-4

N-5

N-6

L-6

L-7

L-8

L-9

L-10

L-11

Y-1

Y-2

Y-3
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V_ASSET_LEVEL_ CODE

C-1

Z-1

S-7

G-3

G-2

E-2

A-3

A-0

S-2

IG-1

S-6

S-5

A-2

S-3

A-5

E-1

G-1

S-1

A-4

Al

S-4

IG-2

e For FR-2052A for DIM_RESULT_BUCKET, values under v_bucket_type = ‘FRY2052A’ should be
considered, rest of the values can be ignored as they are consumed by the processing
application.

e For FR-2900, deposit data is expected to be provided on net or reciprocol basis in applicable
cases as per regulatory instructions.

e For FR-2900, regulatory template needs to update the CEN Code 1, 2, 3 or Blank for each
branch.

a. Code 3is for non deposit office, 2 is for consolidation office and 1 is for estimated
deposits. For actual dpeosits, code should be left blank.

b. Integration Pack handles code 2 and code 3. Assuming all deposits are actual since this
is been sourced from granular data, this code is left blank by default. For some branches,
if you want to make it as estimated deposits, code 1 must be added manually in
AgileREPORTER.
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2.3 Logging in to the OFSDF Interface with Lombard Risk for US FED

After the application is installed and configured, to access the OFSDF Interface with Lombard Risk for US
FED application you need to log into OFSAAI environment using the OFSAAI login page.

To access application follow these steps:
1. Enter the OFSAAI URL in your browser. The OFSAAI login page is displayed.

Financial Services Analytical Applications

ORACLE

Language Us-English v
User ID |

Password

ORACLE

2015 Oracle andior itz affiliates. All rights reserved

Figure 2: OFSAAI Log in

2. Select the desired language from the Language drop-down list.

3. Enter your User ID and Password. When you log into OFSAAI, the first screen is dsplayed.

M v A& v | usengenv | RROFUSER ¥

ORACL € Financial Services Analytical Applications

Applications | bject A

ontguration & Identty Management

Select Applications.
Financial Services Data Foundaton v " ﬁ Financial Services Data Foundation
Financisl Services Data Foundstion

> Data Model Management » Eﬁ Data Management Framewark
Managpe Dats Model Mansge Dats movement utang framework for Data Mansgement
. b =] uniied Anatytical Metagata .ﬁ Rule Run Framework
2 (R niruas Metadeia Marnsgurmect Define and maintain snatytcal metsdats defnbons ::::-;:o::;::::::::;dt and somplex business logio in o Rules,
G s
@ Derived Entay " @ Opesations ,E‘i Settings
Tosis for Data Center operations Seffings
3
ﬁ Metadata Browser

Browse metadats inesge

¥ W anmiytcs Messaata
v B e Rum Framewerk
» BB oparsions
» B semings

D Mietadiats Fopazer

Figure 3: Landing Page
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2.4 Organization of Interface for User Roles

This section explains the various features used by a analyst. It describes the organization of the user
interface and provides step-by-step instructions for navigating through the application to carry out these
activities.

Data Analysts are expected to perform the following activities:
1. Marking Run as Final
2. Executing Batch to Refresh Derived Entities
3. Dirill Down from AgileREPORTER to OFSDF
Reporting Analyst are expected to perform the following activities:
1. Drill Down from AgileREPORTER to OFSDF
2. Using Metadata Browser to check Schedule Wise metadata

3. Using Metadata Browser to check metadata usage across schedules

2.4.1 Marking Run as Final

Various applications provide data for regulatory reporting. You must mark specific executions for
regulatory reporting as final run.

Bl v X v | usengishv | OFsAD ¥

ORACLE Financial Services Analytical Applications

Objest System Configuration & Identity My Inbox

Select Applications Financial Services Data Foundation » Run Management > Run Management

Financial Services Data Foundation

4 @ Financial Services Data Foundation
» B Data Model Management
» B 0ata Management Framework
» [E unifies naiytical Wetadata
» B Ruie Run Framework
4 B Run Management
B3 Run Management

» [ operations
» B settings

&8 Wetadata Browser

v

» Search
Segment FSDFSEG v

Run Type

l

4 List of Runs

No Records 1o Display.

S01t000f 0

| B & |

Figure 4: Run Management Summary Screen
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{2 Run Execution Summary - Windows Internet Explorer =) = =

Run Execution Summary
Run Neme US FED Runs Run ID 1485798454268
Run Type BASELINE RUN

BEECR B|® 1to1of1

FIC MIS DATE Execution Status Execution Date Time of Execution

08/30/2013 COMPLETE 08/13i2018 11:48:30 5454265 _Desaription

# Reporting Flag Details

Figure 5: Run Management Summary Screen

2.4.2 Executing Batch to Resave Derived Entities

To execute the batch to refresh derived entities, follow the below steps:
1. Navigate to Financial Services Data Foundation - Operations = Batch Execution

2. Select the batch <<INFODOM>> USFED_FFIEC031_RESAVEDE to resave all the DEs used in
FFIEC 031.

3. Similarly “<<INFODOM>>_USFED_FR2314 RESAVEDE”,
“<<INFODOM>> USFED_ FRY11_RESAVEDE” can be used to resave DEs related to 2314,11
respectively.
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[0 Pl serveces Anaytical Applcatons. ntormet Expls
ORACL.E’ rinancial Services Analytical Apphcations

Figure 6: Batch Maintenance Screen
4. Monitor status of the batch using Batch Monitor link.
5. The batches available for this release are:
a. batch_resave_de usfed_ ffiec031
This batch saves the Derived Entities of FFIEC 031 report.
b. batch_resave_de_usfed fr2314
This batch saves the Derived Entities of FR 2314 report.
c. batch_resave_de_usfed fryll
This batch saves the Derived Entities of FR Y-11 report.
d. batch_resave_de_usfed_fry2052a
This batch saves the Derived Entities of FR 2052A report.
e. batch_resave_de_usfed_fry2644
This batch saves the Derived Entities of FR 2644 report.
f. batch_resave de_usfed_fry2900
This batch saves the Derived Entities of FR 2900 report.
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g. batch_resave de_usfed_fdic_8020

This batch saves the Derived Entities of FDIC 8020 report.
h. batch_resave_de_usfed_ fry9C

This batch saves the Derived Entities of FR Y-9C report.
i. batch_resave_de_usfed fryl4m

This batch saves the Derived Entities of FR Y-14M report.
j- batch_resave_de_usfed fryl4q H1H2

This batch saves the Derived Entities of FR Y-14Q_H1H2 report.

2.4.3 Logging to AgileREPORTER to Retrieve the Returns

The Retrieve Return functionality in AgileREPORTER fetches data from OFSAA derived entities and
embeds them on AgileREPORTER templates. This runs the decision table process in Lombard Risk. You
can view the relevant OFSAA data on various schedules of the AgileREPORTER using this functionality.

Lombard Risk Dashboard XBRL Checker hi rpadmin #* @
Show Deleted Returns Delete Retum Log 1) Create Newr 3 Import adjustments Export To Regulator Format 4 Export ) Retrisve Reum
Regulator: WORKFLOW STATUS
ENTITY  RETURNS VERSION REFERENCE DATE JOB STATUS UPDATE  APPROVAL EDITIONS ~ TRANSMISSION ~ MODIFIED MODIFIED BY
US FED Reserve M LVXAE
us EFIEC031 4 3010972013 Q ) Update NO ATTESTATION NEEDED 120092016 11:2159  RPADMIN &l

Entity

5 us EFIEC041 4 30/09/2013 ® {3 Update  NO ATTESTATION NEEDED

14/09/2016 12:01:45  RPADMIN

[ 1]

us ERYSC 2 30/09/2013 (R) €y Update  NO ATTESTATION NEEDED 03/09/2016 11:41:04  RPADMIN

[ 1}

Form
1 15 v
Al M 1 . F
Retrieve Return
Available date Entity
Al :

Reference Date

Form

Log level
Normal

Figure 7: Retrieve Returns Page

2.4.4 Report Verification - Drill Down from AgileREPORTER to OFSAA Results Area

Drill down functionality enables the user to view the accounts included in the aggregation. Following these
steps to drill down from AgileREPORTER to OFSAA:

1. Loginto the AgileREPORTER.
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Lombard Risk

Lombard Risk

AgileREPORTER®

g

Automated regulatory compliance

Highly scalable for global volume processing capability enables AgileREPORTER to be extended for
other business units and geographies as business requirements evolve

|

Sign in

Usemame

Password

Figure 8: AgileREPORTER Login page

2. The user can view the list of reports in the main page. Click any report name in the Returns

column, for example, FRY9C.

Lombard Risk | Dashboard

Available date
All v

XBRL Checker % QO

Job Manager

~ hi padmin

Show Deleted Retums Delete Return Log Create New Import adjustments ~ Export To Regulator Format Export Retrieve Retum
* *. Lk

Regulator WORKFLOW STATUS

ENTITY RETURNS ¢  VERSION & REFERENCEDATE ¢  JOB STATUS UPDATE ~ APPROVAL EDITIONS ~ TRANSMISSION ~ MODIFIED & MODIFIED BY <
US FED Reserve v LVXAE

us EFIEC031 4 30002013 Q0 () Undale NG ATTESTATION NEEDED 1200872016 1121:50  RPADMIN |
Entity -~

Us EFIECD41 4 300072013 Q0 ) Undale  NO ATTESTATION NEEDED 1410072016 12:01:45  RPADMIN |
Us v -

Us ERYSC 2 300072013 Q0 {3 Undale  NO ATTESTATION NEEDED 08/09/2016 11:41:04  RPADMIN |
Form

1 15 v

Al v

Figure 9:

3. The schedule list is displayed in the

Schedule HC-E.

left hand side.

AgileREPORTER Main Page

Click any schedule name, for example

Lombard Risk

FRYSG v2 USFEDReserve/US 3000972013

A show Import Log ~ Adjustments ~ ExportToFile

Type "Yes" or "No” into the box below (defauit valu
Include Current years P&L v

Advanced Approaches.
Is the reporting institution an advanced
approaches institution?

{ for Yes, 0 for No)

Exit Parallel Run

Has the reporting institution completed
parallel running?

(1 for Yes, 0 for No)

Grandfathered unitary and insurance
SLHC

Is the reporting institution a grandfathered
uritary SLHC or insurance SLHC that is
not required to file HC-R?

(1 for Yes. 0 for No)

~ Export To Regulator Format

No Atestation Needed

@) Live Validation g8 Validate Now

Show Scale

Special Rounding

Indicates if the special rounding for reporting
institutions with 10 bin and more in assets

is enabled (1 for Yes, 0 for No)

BHCs, SHC or covered SLHC
Is the reporting institution a BHCs, SHC or

covered SLHC as defined by the final capital rule?
(1 for Yes, 0 for No)

Any adjustments to additional tier 1 capital related to changes in the fair value of liabilities
that are reported in item 24 during the transition

Bil T Mil [ Thou

~ Workllow

Editions | 08/09/2016 11:41:04 #8 = | © toe

(O tits: nstances 1 -0

Pages

o
o
o

Whst2
Cover

SchHI (1014
Sch HI (2 of4
Sch HI 3 of4

Sch HI (4 of4)

SehHI-A

Sch HI-B (1 0f2)

Seh HI-B 2 0 2)

Sch HI-G

Notes o Income Stmt {1 of 3

Notes 1o Income Stmt (2 of 3

Notes to Income Stmt (3 of 3)

SchHC (1073

Sch HE (2 03)

Figure 10: AgileREPORTER Page Displaying List of Schedules
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4. Click any cell to drill down.

e A Svow impont Log - Agpssiments ~ Export To File &) Lvevakdaton &Y Vasdate Now - Wondow

Editions 11112015 131150 #1 . Ty Instances ! ol - )
5 samd (3
This retun is out of date. View "Return Soarces” ocin o coms St (2 of X}
~
FRY.HC SchHC (1ol 3)
Page .65
SchHC ety
Schedule HC-E—Deposit Liabilities1 SchHC (303)
SANC-B (10t
Doflar Amounts in Thousanas{BHCE|  B21MI I Thou Sch MC-8 (1 of 3
1. Deposits heid in omestic offces of commercil bank subsidanes of The reponing ShHC-B R0l 3)
hoiding company
ShHC-B ot Y
2 Nosweterest-Deanng balances? 210 333229 1a ||
b Inserest-Desnng decand deposis, NOW, ATS, and other ansaction Sccounts 3187 415699] 1 SchHC-C (100 4)
c M markt o8 BLCounts And O 0% BCCOUntS 2389 543900
€ Money manet Gapost BLCounts and O SIVIRgS SCCoUn ¢ S NCC 2 o8
d Tene Seposds of less than $300,000 0643 640.000] 14
o Time Seposts of $100,000 or mote 2004 671850| 14 SchHC-C (30l 4)
2 Depostts hald in Comestic ofices of othee SRDSSAOTy NIALONS Ihat e SubsSanes of 1Y A HOC G D
1OOCFINg hokaNg COmpanTy BMO0 = y
8 NOretores!-Deanng Dalancesd 3189 328550| 2a ShHC-D(1e03)
D Inserest-Deanng demand depoits. NOW, ATS, 30d olher ansaction accounts 187 673560 20 ShHCDC oD
€ Mooey manat Sepost BICousts and O SIVINgS BCCounts 2329 958202 2¢
@ Tima Copoads of less than $100.000 0643 673816 24 SChHC-D(3ef3)
T s of $100,000 ¢ 2604 580.925| 2
0. Tena Sapoidts of § 000 ¢r more ° HCERF
SAHCO&H
Sch HCA
Doflar Amounts n Thousanas|BHOM 8210 1 Thou
1 Brokered deposts less than §900,000 wih & remaining maturty of 0ne year of kess ! A2&) 1999578 m1 v Scn HC-K
2 Brokesed s fess than $300.000 wi —— more han « |AL 680618 m2 M
e 2 Brokered 0eposts less than $100 000 with 3 remaining maturdy of more than one year | = M2 Sch HOL (1 of 4)

Figure 11: AgileREPORTER Schedule Details Page

5. Figure 12 displays drill down for the first cell in Column A. The OFSAA icon is displayed. It
provides information about the amounts against different MDRM codes here. In the figure, the
first MDRM code — BHCB 2210 indicates the amount of deposits held by the bank that are of non-
interest bearing variant. Click the cell, and the OFSAA icon, to view how this cell was populated
from OFSAA results. You are redirected to the OFSAA drill down page.

(@ ] A Svow import Log * Adusaments « Export To Fle o) Live Valdation g% Valdate Now * Workfiow
Edtions 111112015 131159 94 - Yo estonces 1 - O

Notes 10 Income Sime (3 of 3
SchMC(ter))

Sch HC 2 o))

SchHC Dot )
SMCB(10Y)
SHCERot3)

U — savcaous

SchHCC (1ot 4

(~] u ShHCLC 2ot 4

SChHCC (3ol &)

ShHCC (4ot a)

ShNCO(1 ot )
SchHCD 2ot 3

SchHCO (3ot 3

R |
SChHCOSH

SchHC

Sch MC¥

SchHCL (10t4)

Figure 12: AgileREPORTER Drill Down
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6. This cell is populated from the derived entity mentioned in the grid header DE — Deposit Liabilities
— Schedule HC-E. The value in the derived entity grid 333,220.00 must match with that of the cell
in the report. Derived entity is an aggregate built on top of OFSAA results model to serve

regulatory template requirements.

It is built using dimensions, measures and business

processors. The dimensions that participates in determining the cell value is displayed with data.
Click the derived entity link in the grid header.

Data Lineage

- Darived Entity ; Bl Deposi Lishilities - Schedule HG-L (1)

Figure 13: Data Trace Browser/ OFSAA Report Drill-down Screen

7. Derived entity details are displayed in the Metadata Browser within the page. Scroll to view
complete details such as Datasets, Hierarchies, Measures and so on. Click the measure value in
the derived entity row, for example 333,220.00.

Data Lineage

Derived Untity : DL, Broonid Liakiliies o Schedule HTL il

Deisls.  Foadaics o Trad
Darrved Enisty Properbes (3)
tare
el Typsh
Agrepase Fag
[CE R

Depends on (13) /3

Hisrunciry

Darived Eatity

Jamp o Page

Lon Dalacce BLY - Deocaiy
Bosvevenas

ERER Al

Figure 14: Derived Entity MDB View
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8. Double-click any figure in the screen to drill-down to the fact tables. The below grid displays the
detailed granular rows of fact data that comprises the derived entity aggregate. The number
333220 is now seggregated down to 10 records with different balances. Scroll to the right in
second grid to view measure values.

Data Linaag_e :
Ron Executon B Date
Lepal Entty Rtfe e Wentifer
* Rerived Entity : DL - Depoeil Liabuitien 11 .= § i
Hon Inteve s beanng dapowt Log lalince BOY - Degopds
Gegqraplry - Branch Counbng Degonis Type Hierarchy Degository spiiybogn Mag - DO§ Entty Typp Mevarghv
- Ca — o
P
©)
* Datasel:DE - Dgpopil Lisbilties - Schadyle HC-E (LL] ..
Eand Short Do soreptin Ensite Type De BLripGoN Banch De3oription Lagal Entity Cods Brogucs Bams ERE BELOSIL VDS JORONDoD
NG Bavk jutscanes Branch U5D UE TBLARLL Demad deposty
Back subsdanes - T sty
Btk sutddanes 5 Tt depoals
L% L - L Demand depoats
T eatd Seponls
i
Figure 15: Drill Down Page
9. Click Attribute Selector icon on the header of the second grid.
Data Lineage 0
o Exit, -
= Allnibute Selecioc
| .8 Sewcied AEsten
Derived Entity : QL. Qepoad Liabsllies . 5,
(Gacacanty - Branch Country Receat Troe ted aif T ——
* Datanet : D5 Renosil Liabiities - Scheduld
Band St Cesnpion Loasy Tree Descroton p Sax Calender (aie
“ 5 ;
v

Figure 16: Drill Down Attribute Selector 1

Oracle Financial Services Software 34



OFS Regulatory Reporting for US Federal Reserve — Lombard Risk Integration Pack
User Guide, Release 8.0.4.0.0

10. Expand Data Origin Dimension and select Data Source name

. Click OK.
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Figure 17: US FED Drill Down Attribute Selector 2

11. If account number is required, scroll and expand the account dimension. Select account
number/contract code and click OK. Data source and account / contract code is displayed in the
drill down grid.

s Emeation i
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Figure 18: Drill Down - Granular
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2.5 Metadata Browser

This section helps you to navigate through Metadata Browser and guides you in tracing the source of the
metadata. The Metadata Browser function allows you to view and analyze all aspects of the metadata
used in the OFSAAL. It provides extensive browsing capabilities of metadata, helps in tracking the impact
of changes to metadata, and trace through to the source of originating data.

Metadata Browser (Object and Application View) provides common repository of metadata objects
created in OFSAAI and applications hosted in OFSAAI. Using this view, you can identify the usage of
base objects in higher level objects and the mapping of Objects to Application, thus enabling traceability.
It also allows you to view the data flow and the work flow of the application and understand the usage of
objects within the application.

The new visualization of Metadata Browser (MDB) supports Application view and Object view. In
Application view, you can browse through the metadata created using the applications hosted in OFSAAI.
In object view, you can view the metadata created in OFSAAI.

To access the Metadata Browser (Object and Application View), your role must be mapped to the
SCR_MDB function.

Analysts review the metadata used for a particular report schedule to verify the data. Data verification
may require looking for metadata used in given schedule or it can be schedules in which particular
metadata is used. Data Analysts and Reporting Analysts perform the report verification. Metadata refers
to business measures, hierarchies, data sets, derived entities used for a given schedule.

To use MDB for schedule wise metadata, and to use MDB for metadata wise schedule follow the below
steps.

1. To use MDB for schedule wise metadata, for a given schedule, identify the metadata used.

a) User can verify the data for related data elements in results using this information.
Navigate to path Objects 2 OFSAA Data Model 2 Reporting Metadata 2 Reports.
The Left Hand Side (LHS) displays the list of reports. For example, Figure 19 refers to
HC-E Schedule of FRY9C report.

Datads | Stasstcs | AustTrab
= Report Properties (1}

= Depends on (1)

aaaaaaaaa

s pudppooooooouoooooooo

i E

8

Figure 19: MDB - Reporting Metadata - Schedule View 1
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b) Click the object view FRY-9C-HC-E. The Report Details page is displayed.

Metadata Browser Last Executed Date : 17-Hov-2015 120029 User:mdfuser Connected To: OFSFSOFNFO

ORACLE

View B |~
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Figure 20: MDB - Reporting Metadata - Schedule View 2
You can view the below information in the Details tab:

e Reporting Elements: This section displays the line items in report with regulatory
references.

e Depends On: This section displays the metadata used in a given schedule.

c) Click any Reporting Element. For example, BHCB2210. The following page is displayed.

[ Last Executed Date : 17.46v.2015 120929 User: idfuser  Connected To: OFSFSDFMIFO
ORACLE
‘5““"" Object Reporting Element &
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- Deiaks | Sialsics Audd Tral
Bl = Reporting Element Properies (6) ¥
2 mx 2| vame ok
- o
[ ner 2. r.:ﬂ saity »o
O nee
Tyee
0 hew Hates nciudes aa Demand Deposis 1. All hecking ncoounts, nckidng ase plodges as colatersifor (32
0 ue StartDare
[ hex End Daie
D woa I » Dimension Filters (5)
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U Hown £nsd BANSUB
U wee us
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+ Applications (0}
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Figure 21: MDB - Reporting Metadata - Schedule View 3
You can view the following information in this page:

e Reporting Element Properties: It provides information on line items or cell
references in regulatory reports.

Table 4: Fields and their Descriptions in Reporting Element Properties
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Fields

Description

Derived

Provides information on whether the cell is derived / computed using
other elements.

Confidentiality

Refers to regulator specific interpretation. For MDRM codes, it
indicates whether the MDRM codes is confidential for disclosure within
a specific report.

Notes

Refers to regulator specific interpretation. For MDRM codes, this field
provides a detailed description of a given cell reference.

Start Date

Refers to regulator specific interpretation. For MDRM codes, this field
refers to the effective date of particular cell reference in case.

End Date

Refers to regulator specific interpretation. For MDRM codes, this field
refers to the effective end/ sunset date of particular cell reference.

e Dimension Filters:

This section displays the dimensions and node value filters used

to derive a particular cell.

o Depends on: This section displays all the hierarchies (dimensions, filters) and
business measure used for arriving at a particular cell / MDRM code.

2. Starting from a common metadata used across applicaiton, you may want to know the list of
reports/ derived entities this metadata has used. Let us take an example of measure. To use
MDB for metadata wise schedule, for each metadata, identify the schedules in which it is used.
Follow these steps to identify the schedules:

a) To view the measures,

navigate to path Objects 2 OFSAA Data Model 2 Business

Metadata = Measures. The LHS displays the list of measures. For example, Figure 22
refers to Eop Balance RCY - Deposits Borrowings.

ORACLE

Rizporting Elesment
Rzperting Element
Rieporting Element

Figure 22: MDB - Business Metadata - Measure View 1

You can view the below information in this page:
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e Measure Properties: It provides information on properties of Business measures.
For example aggregation function, Measure Data Type, Business Exclusions, Filter
and Rollup Type.

e Depends on: This section displays all the object names and their types, such as
Entities, Columns and so on.

Follow these steps to view the derived entities used in a given schedule:

Note: The similar steps as below are applicable for other metadata such as Business Metadata
(Hierarchies, Measures, Variables and so on) and Derived Metadata (Dimensions, Filters and so
on).

a) To view the schedule wise derived entities, navigate to path Objects 2 OFSAA Data
Model = Derived Metadata - Derived Entities. The LHS displays list of Schedules.
For example, Figure 23 displays the derived entities used in Schedule HC-E:

ORACLE

Metadata Browser Last Executed Date : 17-H0v-2015 120929 User: mdfuser Connected To : OFSFSDFNFD.

Derived Entity

Ootats  Statsics | Augn Trad
 Derived Entity Properties. {3} »

1 Jump 1o Page s
Onject Type

Hierarchy

1 Jump to Page =
Objact Type

Reporiing Element
Reparting Element
Reporing Element
Reporing Element

= Applications (0)

Figure 23: MDB - Business Metadata - Measure View 2
You can view the following information in this page:
e Derived Entity Properties: It provides information on properties of derived entities,
such as Source Type, Aggregate Flag, and Materialized View.

e Depends on: This section displays all the object nhames and their types, such as
Measure, Hierarchy, and so on.
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3 Regulatory Reporting (REG REP) Solution Data Flow

This chapter provides an understanding of the data flow. It explains what happens within data flow and
how various processing aspects are integrated with the overall data flow.

It includes:

e Data Preparation

e Mapping of Results to Line Items in Reporting

e AgileREPORTER: Submission

3.1 Data Preparation

This section explains the input data preparation from OFSAA. It includes:

e Assumptions for Data Preparation

e Run/Execution Expectations

e Projection Data

e Data Flow from Sources Systems to Staging Area

e Data Flow from Staging to Results Area

e Data flow from Staging to Processing Area

e Data Flow From Processing to Results Area

e Dimension Tables/Entities

3.1.1 Assumptions for Data Preparation

2. REG REP is a reporting solution, which uses data from underlying fact tables directly for
reporting. The end user is expected to prepare the load for the required data in reporting area
accordingly. Although this has a thin processing layer to reclassify to regulatory dimensions and
bands, all the processing measures are expected to be from respective applications and provide
as required.

3. ltis integrated with results area of the respective processing application, and any change in the
underlying processing can disturb the REG REP data sourcing.

4. Baseline and stress data must be populated with appropriate codes. Inaccurate mappings may
can lead to inaccurate results. For details please refer to Relationship between Run and Stress.

5. For usage of consolidation dimension (which has values like Actual, Budged, Forecast, and so
on), all historical data is expected to be tagged as actual for the purpose of reporting vintage
data, as per report requirements. For projection data, for a given run and Projection Period
(quarter/year), only one set of data is expected to be stored.

6. All processing reporting requirements requiring cashflows, integration package expects bucketed
cash flow as a input (meaning a time bucket for cash flow and cash flow amount is expected as
input).
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3.1.2 US FED RUN CHART

Oracle Financial Services Regulatory Reporting for US Federal Reserve — Lombard Risk Integration Pack
provides the US FED RUN Chart listing the tasks required for population of data for US FED Reports.
This covers the following tasks:

e Set up table population
e Stage Dimension Load
e Seeded Dimension Data Population
e Common data Population
e Common Tasks like Exchange Rate Population
e US FED Specific Data Population and Transformation
e Derived Entity Refresh
Download the US FED 8.0.4.0.0 RUN Chart from the MOS.

3.1.3 Run/Execution Expectations

Run refers to execution. It is assumed that at different time periods, different combination of parameters,
and different data require different executions. From a reporting perspective, as required by regulators,
RRDF application requires data for the following executions:

1. Current Data / Execution
a. Reporting month end data
b. Projection Data
2. Historical (trend/vintage) Data
a. Yearly
b. Quarterly
3. Stressed Data

3.1.4 Consolidation

Consolidation is handled as part of Financial Services Data Foundation (FSDF). Consolidation in FSDF
refers to elimination of intra company transactions, that is, any kind of transactions between two parties or
entities which are part of the reporting organizational hierarchy for a given execution. When there is only
one legal entity involved in a execution it is called as SOLO Entity vs earlier one as CONSOLIDATED
Entity.

It is expected that in staging area, customer loads the data from source system and then uses
consolidation logic to arrive at consolidated output for results.

e Scope of consolidation is about list of Entities which participate in consolidation.

e Legal Entity Structure is looked through ORGANIZATION STRUCTURE DIMENSION. This
stores parent-child relationship. This is stored only once.
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e While moving the data, Legal Entity can move related entities to processing/reporting area.

e Legal structure being finalized once, this structure only stores one parent-child relationship.

Ultimate Parent

(BHC)
¥ v
Parent A (Bank) Parent B (Bank) Parent C (Non Bank)
> —> Ul
I B2 S Ul

Figure 24: Consolidation

e Transaction / exposure between SUB 1 and SUB 2 should be eliminated while reporting for
Parent A.

e Transaction / exposure between SUB 1 and SUB 3 should not be eliminated while reporting for
Parent A.

e ltis customer for banking products and issuer for traded securities which are considered for the
intra company elimination.

Consider the following example:

FSDF AREA ENTITY CODE ACCOUNT NUMBER | CUSTOMER | ISSUER
STAGE LOAN CONTRACTS SUB 1 ACCOUNT 1 SUB 2

STAGE LOAN CONTRACTS SuUB 1 ACCOUNT 2 PARTY 1

STAGE INVESTMENT SUB 1 ACCOUNT 3 PARTY 1 SUB 2
CONTRACTS

FCT COMMON ACCOUNT SUB 1 ACCOUNT 2 PARTY 1

SUMMARY

FSIINTRA COMPANY ACCOUNT | SUB 1 ACCOUNT 1 SUB 2

FSI INTRA COMPANY ACCOUNT | SUB 1 ACCOUNT 3 PARTY 1 SUB 2

As shown in the precedding table, Account 1 is moved to FSI INTRA COMPANY ACCOUNT as and
Account Summary tables. Run Enabled tables contain records specific to selected legal entity and
consolidation type.
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Consolidation is also linked to multiple hierarchies banking organizations have. Multiple hierarchies refer
to the different grouping of group entities under different parent for a given regulatory requirements.

Refer to the following representation where FR Y-9C and FR-2052A are two regulatory reporting
requirements.

FRY 9C FR2052a

Ultimate Ultimate
Parent Parent
(BHC) (BHC)
v J V

Parent C Parent A Parent B Parent C
(Non Bank) (Bank) (Bank) (Non Bank)

007, SUB3 {605, SUB1 w

: ] | e SUB6
- 0% 100% 100%

0,
100% 100% 100%

Figure 25: Consolidation with Multiple Hierarchies

Consolidation percentage refers to percentage of asset or liability of child entity that is brought under
parent heading. Except for Joint ventures and similar organization structures, child entities are moved
under parent or they are not. This means consolidation percentage is either 100% or 0%. For
proportionate consolidation (Joint venture is an example for this), given child is moved under two parents
with all assets and liabilities divided as per Joint venture agreement. Currently, in FSDF 804,
proportionate consolidation is not handled.

Hierarchy structure is thus primary input to the consolidation process. Depending on whether end user
has multiple hierarchies or not there two data flow.

Consolidation with Multiple Organization Structure Hierarchy:
1. End user loads Organization Structure Hierarchy to STAGE ORG STRUCTURE MASTER table,
which is moved to ORG STRUCTURE DIMENSION using SCD component.

2. Execution specific organization structure hierarchies along with parent and child entity codes are
populated in STAGE LEGAL ENTITY HIERARCHY INTERFACE table, which is moved to LEGAL
ENTITY HIERARCHIES DIMENSION using SCD component.

3. Execution specific Consolidation percentage is loaded in STAGE ENTITY CONSOLIDATION
PERCENTAGE table, where child entity code, parent entity code and consolidation percentage is
populated. This is moved to FACT ENTITY CONSOLIDATION PERCENTAGE table using Table
to Table transformation. In FSDF 804 release, this feature is not supported yet.

4. The STAGE LEGAL ENTITY HIERARCHY is used for the Consolidation process and not the one
from ORGANIZATION STRUCTURE DIMENSION.
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Run Execution Parameters

Calendar date

Reporting Entity

I-I.I

Consolidation Type

$

DT

[| Consolidation Hierarchy

¥
Reporting Currency

FCT_REG_ACCOUNT_SUMMARY FCT_REG_RUN_LEGAL_ENTITY_MAP

Figure 26: Consolidation with Multiple Organization Structure Hierarchy
5. If the end user does not have Multiple Hierarchy, STAGE LEGAL ETNTITY HIERARCHY which is
used for the Consolidation process can be populated from ORG STRUCTURE DIMENSION
instead of the STAGE LEGAL ENTITY HIERARCHY.

Run Execution Parameters

»
»

W

FCT_REG_ACCOUNT_SUMMARY FCT_REG_RUN_LEGAL_ENTITY_MAP

Figure 27: Consolidation without Multiple Organization Structure Hierarchy

NOTE: A Solo Run does not require any type of consolidation of elimination of accounts with other
entities.
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Additional Data Preparations to handle Consolidation

The entity FCT_REG_RUN_LEGAL_ENTITY_MAP is used once end user selects REPORTING ENTITY
from AgileREPORTER. This table is populated as part of USFED Run Execution.

RUN TYPE FIC MIS DATE REPORTING ENTITY RUN EXECUTION
SOLO 20151231 LE1 12
SOLO 20151231 LE2 14
CONSOLIDATED 20151231 LE1 16
CONSOLIDATED 20151231 LE2 16
CONSOLIDATED 20151231 LE3 16

For solo run, only one reporting entity is expected to be included whereas consolidated run includes all
entities involved in execution. This entity provides flexibility to select one REPORTING ENTITY in
AgileREPORTER and select relevant data for the particular execution based on if it is consolidated or
solo.

3.1.4.1 Relationship between Run and Stress

The REG REP application for example in FRY 14 Annual, picks up reporting data based on the Reporting
Run that populates the underlying Fact Table(s). Reporting Run is a flag, which must be marked as "Y' in
a DIM_RUN table so that, the OBIEE reporting layer selects a particular run execution.

In this application, a Run comprises:

a. Baseline Run: The Bank Holding Company (BHC) may have multiple runs. The run used for
reporting is marked with a Reporting Flag = Y. This is the Baseline run for a given reporting
date. It is referred to as Baseline because the values that it represents are not stressed and the
BHC may use these base values for stressing them according to various scenarios. A history of
such runs accumulated over period of time provides historical runs. For more information on
updating the reporting flag, refer section Updating Reporting Flag.

b. Stress Run: Stress runs hold data, which are stressed by a certain percentage/basis point over
the Baseline figures. The BHC expects these figures to reflect the business/risk position under
predetermined business scenarios/economic conditions.

c. lIdentification of Baseline and Stress run occurs from STRESS DIMENSION.
In this application, the required stress runs are tagged to a Baseline run. If the BHC performs several
stress runs, the relevant runs which are intended for reporting are identified and tagged with a reporting
Baseline run using the V_RUN_ID in the DIM_RUN.
DIM RUN stores n_run_skey / v_execution_id, which are execution specific for every run definition which

is v_run_id. Therefore, the run definition can remain constant over a period of time and different
executions provide different outputs due to underlying data changes.
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DIM_STRESS conveys the stress definition. Additionally, it links the original run Definition (v_run_id) and
Stressed run ID (v_stressed_run_id). You must refer to the DIM_RUN table to get expected run execution
of these runs definitions pertaining to a particular date / n_mis_date_skey.

The same fact table stores both the Baseline data and the Stressed data, uniquely identified through
Scenario codes (and Run skeys).

Refer to the Business Metadata.xls present in the installer package for details on different Fact tables
used for related reports.

3.1.5 Projection Data

The following points provide information on the projection data:

1. Baseline run also populates projected date data.
2. This application requires projected data at two levels - Quarterly and Annual.

3. The DIM_CONSOLIDATION table is used to identify the projections. It contains the codes for
projected quarters and years as required by the templates.

4. In the Fact tables, projection data is referred with respective Consolidation codes (scenario code
for FCT_MGMT_REPORTING). BHC must populate the data accordingly.

5. In the following example, FQ1 means Financial Quarter 1, FY1 means Financial Year 1 and so on.

Table 5: Projection Data Example 1

gggzolidation gggsggﬂgtrion Reporting Line Scenario EOP Balance
100 Actual 100 BSL 426,367
400 FQ1 100 BSL 608,618
401 FQ2 100 BSL 870,502
402 FQ3 100 BSL 567,736
403 FQ4 100 BSL 846,196
404 FQ5 100 BSL 775,027
410 FY1 100 BSL 470,092
411 FY2 100 BSL 473,880
412 FY3 100 BSL 942,034
413 FY4 100 BSL 497,889
414 FY5 100 BSL 807,813
Note:

¢ For Movement measures data is not carried from one reporting period to another. For example,
Profit or Loss. Where General ledger balances such as loan outstanding are carried forward from
one year to another, profit and loss is period specific.
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e Therefore, unlike End of Period (EoP) balance, movement values for quarter actuals must be
derived for reporting. For a historical data, net sales for quarter 3 is the difference between sales
figure as of end of quarters 2 and 3. You do not need to provide this difference as a download.
Movement data for actual is identified through different runs and the respective values is summed

up.

e Only those records, whose corresponding runs fall between the fiscal month start date and end
date of the reporting quarter are selected for summation. Each Run has an associated date, and
runs can be performed daily. Assuming that runs are performed daily in a given quarter (90 days),
REG REP sums up data points across all 90 days to arrive at a quarter end movement figure.

Table 6: Projection Data Example 2

Code E;c:{'ggted E(iipeorting Scenario | Run ID Date i:gi)zcr:?d Movement
100 Actual 100 BSL RUNID001 | 10-Oct-13 | 300,000
100 Actual 100 BSL RUNID002 | 15-Nov-13 | 100,000

900,000
100 Actual 100 BSL RUNID003 | 20-Nov-13 | 300,000
100 Actual 100 BSL RUNID004 | 30-Dec-13 | 200,000
400 FQ1 100 BSL -- -- -- 608,618
401 FQ2 100 BSL -- -- -- 870,503
402 FQ3 100 BSL -- - -- 567,736
410 FY1 100 BSL -- -- -- 470,093
411 FY2 100 BSL -- -- -- 473,881
412 FY3 100 BSL -- -- -- 942,035

o However, when projection of net sales for quarter 2 next year is to be performed, no derivation is
required. Projections data for said quarter can be directly downloaded in the respective Fact

table(s) for reporting.

3.1.6

Data Flow from Source Systems to Staging Area

The staging area is populated with data from various data sources, such as GL data, Account data,
Customer data, Trading data, Currency data, and Master data. Refer to Data Integration Hub (DIH) User
Guide in OHC Documentation Library for details. DIH enables to load the data from the source systems to
the OFSAA staging tables, through logical interfaces, known as Application Data Interfaces (ADI). DIH
provides a set of User Interfaces (Ul), which is used to define and maintain External Data Descriptor
(EDD), Application Data Interfaces, and map the EDDs and ADIs through connectors.
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3.1.7 Data Flow from Staging to Results Area

This section details the pass through data, transformed data and classification.

3.1.7.1 Pass Through Data

Pass through data refers to the static data that is pre-processed and flows to the results area directly. The
Common Staging Area (CSA) model represents the data entry point into the FSDF. CSA provides a
simplified, unified data sourcing area for inputs required by analytical applications and engines. It consists
of over 400 tables and nearly 9000 columns organized into distinct subjects.

The staging area is a physical data model, which is deployed using the Analytical Application
Infrastructure, which manages it. The design of the staging area data model is to allow efficient data
loading for analytics. It thus has crucial differences from a general-purpose repository of
operational/transactional data across a bank.

The staging area acts as the single source of data, and contains unified data requirements for various
banking areas such as Loans and Losses, Off balance Sheet products, Securities, Derivatives, Capital
Data, Management Ledger and General Ledger. Common example of this category includes various
monetary amounts, dates and so on.

3.1.7.2 Derived / Transformed Data and Reclassifications

OFSDF Interface with Lombard Risk for US FED requires specific hierachies and dates to be transformed
and reclassified to regulator specific values.

Table 7: Data Transformation Example

Source Hierarchy Target Hierarchy

ISSUER TYPE = | INSTRUMENT RISK FACTOR = | INSTRUMENT DIM REG INSTR

US GOVT / FED INTEREST RATE DERIVATIVE TYPE = | CLASSIFICAITON = US
SPOT GOVT SECURITIES

PROPERTY TYPE | LTV Ratio <2 DIM REG PRODUCT

= 1-4Units CLASSIFICAITON

For example, data from banks has attributes such as issuer type and bank instrument type. However,
these values are bank specific, and must be converted or reclassified to regulatory specific set of value
such as DIM REG INSTR CLASSIFICATION as mentioned above.

Reporting derived entities use this reclassified dimensions. Some of the reclassifications are performed in
the respective application area.

For example, DIM BASEL PRODUCT TYPE. This reclassification is performed in Basel application
processing and available for reporting directly.

Other transformations include various bands such as time to remaining maturity, time to next repricing
date, and so on.
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3.1.7.3 Re-classified to Regulatory Classifications

After transformation, the regulatory data is reclassified as follows:

Table 8: Data Reclassification Example 1

Source Target
DIM PROPERTY TYPE | LTV Band Ratio DIM REG PROD CLASSIFICAITON
1TO4UNITS >2 1-4FAMCONLOAN

Table 9: Data Reclassification Example 2

FCT REG ACCOUNT SUMMARY

Account Number | REG PROD Classification Residual Maturity Band Delinquency Band

1 1-4FAMCONLOAN 1 3

The sample reclassifications performed to transform the existing hierarchies to regulatory specific
hierarchies are:

e Regulatory Product Classification

¢ Regulatory Instrument Classification

e Regulatory Deposit Classification

e Trading Account Book Type Classification

e Claim Amount Population for Country Risk

¢ Immediate Counterparty Classification for Country Risk

¢ Claim Sector Reclassification for Country Risk

e Risk Sector Reclassification for Country Risk

e Cross Border Claim Reclassification for Country Risk

e Guarantee Amount Population for Country Risk

The additional transformations that are performed are:
e Remaining Time to Maturity Band
e Next Repricing Date Band
e Regulatory Delinquency Band

Within reclassification rules, few rules where source is customer specific values. In such cases, these
rules must be validated and updated as required by end user because Out of Box rule may differ from
what end user has. Such rules are very few and restricted to:

1. Standard Product Type Reclassification

2. Standard Party Type Reclassification

3. Regulatory Loan Purpose Classification

Refer to Business Metadata for details of these reclassifications.
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3.1.8 Data Flow from Staging to Processing Area

The staging area of the FSDF serves as a container for analytical processing from sourcing to
consumption. Such processing is usually delivered in the form of discrete units called analytical
applications, spanning different analytical use cases ranging from Finance to Risk to Compliance.

These applications consist of custom-built computational engines and numerical libraries, and can
execute processes on the data that range from simple aggregations to complex, multi-step stochastic
processes such as Monte-Carlo simulation.

Hence, analytical applications place varying demands on the data infrastructure in terms of volumes and
speed, and hence place different demands on the data architecture. In practice, the normalized (3NF)
design favored for enterprise data warehouses often fails to be efficient or performant when it comes to
analytical processing across a wide range of use cases.

Therefore, the OFSDF recognizes the need for distinct application-specific working stores, separate from
the staging and reporting area. For example, the OFSAA Asset and Liability Management (ALM)
application has a distinct set of ALM-specific tables, as does the Market Risk solution.

Note: The structure of these processing area sto