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Preface

Welcome to Release 8.0.5.0.0 of the Oracle Financial Services Regulatory Reporting for Reserve Bank of
India — Lombard Risk Integration Pack User 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 Reserve Bank of India — Lombard Risk Integration Pack (OFS REG
REP RBI), Release 8.0.5.0.0. This user guide is intended to help you understand the key features and
functionalities of OFS REG REP RBI release 8.0.5.0.0 and details the process flow and methodologies
used.

Intended Audience

This guide is intended for:

¢+ Regulatory Reporting Analyst who maintain the dimensional values across multiple reporting
requirements, maintain results area structure of Oracle Financial Services Data Foundation, and
ensure data quality.

+ 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.

¢ 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 OTN Documentation Library:

¢+ Oracle Financial Services Regulatory Reporting for Reserve Bank of India — Lombard Risk
Integration Pack Installation Manual Release 8.0.5.0.0

¢+ Oracle Financial Services Data Foundation User Guide Release 8.0.5.0.0
¢+ Oracle Financial Services Data Foundation Installation Manual Release 8.0.5.0.0

¢ Oracle Financial Services Analytical Applications Infrastructure User Guide Release 8.0.5.0.0
(present in the OTN Documentation Libaray)

How this Guide is Organized

The OFS Regulatory Reporting for Reserve Bank of India with Lombard Risk Integration User Guide
includes the following topics:

¢ Chapter 1: Introduction

¢ Chapter 2: Getting Started

¢ Chapter 3: Regulatory Reporting Solution Data Flow
¢ Chapter 4. OFSAA Features

¢ Chapter 5: Report Submission

¢ Chapter 6: Maintenance

¢ Chapter 7: Troubleshooting Guidelines
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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

¢ Userinput

Monospace ¢ Directories and subdirectories
¢+ File names and extensions

¢ Process names

¢ Code sample, including keywords and variables within text

Oracle Financial Services Software iX
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1 Introduction

This chapter provides an understanding of the Oracle Financial Services Regulatory Reporting for
Reserve Bank of India — Lombard Risk Integration Pack (OFS REG REP RBI) application and its scope. It
includes:

¢ Overview

¢ OFSAA Requlatory Reporting Architecture
¢ Scope

1.1 Overview

Oracle Financial Services Regulatory Reporting for Reserve Bank of India — Lombard Risk Integration
Pack (OFS REG REP RBI) helps the banks to comply with various guidelines issued by RBI, including
BCBS 239 regulations. It provides integrating risk data reporting systems and enhances the accuracy of
reporting in banks. OFS Risk Regulatory Reporting (REG REP) Solution helps in achieving the objectives
by enabling preset steps based on the generalization of a set of solutions. This is made possible by:

¢+ Providing a centralized data storage for risk data through relevant subject areas of Financial
Services Data Foundation (FSDF).

¢+ Interfacing with a third party reporting tool such as Lombard Risk Reporter Portal to build
necessary template reports to meet the regulatory expectations.

Data accuracy of risk reporting is ensured by:
¢+ Data Governance Studio (DGS).

The OFS REG REP RBI 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

OFS REG REP RBI supports the regulatory requirements for various reporting requirements such as
DSB3ROR, FORM X, BSR VII and so on, which require enterprise level data spanning multiple areas of
banking. Each of these business areas have different applications to answer their respective processing
requirements. REG REP warehouses this data for reporting purpose at a single place. An intermediate
data transfer layer specific to the source applications enables data loading to REG REP by using the
provided download specifications.

Oracle Financial Services Software 10
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Figure 1: Regulatory Reporting (REG REP) Solution Architecture

This interface connects the Oracle FSDF to Lombard Risk. As shown in Architecture of Figure 1, 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.

AgileREPORTER 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.

Oracle Financial Services Software 11
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1.3 Scope

Oracle Financial Services Regulatory Reporting for Reserve Bank of India — Lombard Risk Integration
Pack covers the following regulatory reports for this 8.0.5.0.0 release as mentioned in the table.

Table 2: Scope for OFS REG REP RBI Release 8.0.5.0.0

Report Name Report Code as | Report Description Report Section
per Lombard Covered in
Portal 8.0.5.0.0
Return on Asset Quality RAQ Reports the asset quality of loans for Sections 1, 2, 4, 5,
domestic and overseas operations. 6, and 8 (Open grid)
FORM X (Supplementary FORMX Reports the details around the balance All
Data-Sec & Unsec) (LF) sheet, assets and liabilities of the
reporting entity.
FORM VI FORMVIII Reports the balance sheet attributes, All
assets, liabilities and Statutory Liquidity
Ratio for a fortnight.
FORM A (Sec 42) FORMA Reports the details around the balance All
sheet, assets and liabilities of the
reporting entity.
Card Usage Statistics CUSTAT Reports the card usage statistics bank All
wise - ATM/POS.
Return on Capital RCAIII Reports the Capital adequacy that are on | All
Adequacy (RCA) Report llI and off balance sheet.
Central Repository of CRILC Reports the limit or exposure of Large Sections 1, 2, and 3
Information on Large borrowers of the reporting entity.
Credits
Return on Large Credits RLC Reports the exposure to large individual/ | All
group borrowers of the reporting bank.
Risk Based Supervision RBSTR1 Reports the fund and non-fund based Tranche 1
(TR1) exposures of the reporting entity.
Risk Based Supervision RBSTR3 Reports the Financial and Capital Data Tranche 3
(TR3) Points of Bank’s advances, investments,
income, expense, capital, and RWA.
Risk Based Supervision RBSIXBRL Reports the investment, advances and Credit Risk
(XBRL) finance related information of the (RatingWiseStdAdyv,
reporting entity. RatingWiseNonSLR)

Oracle Financial Services Software
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DSB Return 3 - ROR DSB3ROR Reports the earnings. Sections A and B
Basic Statistical Report VII | BSRVII Reports the statistics on Deposit and BSR VI
Credit.
SFR I SFRII Reports the cash reserve with RBI. SFR1I
Statutory Liquidity Ratio SLR Reports the statement on maintenance of | SLR
Maintenance Statutory Liquidity Ratio.
Liquidity Coverage Ratio - LCRBLR Reports the statement on Liquidity Panel I, Panel Il,
Statement on Liquidity Coverage Ratio. Memo 1, Memo 2
Coverage Ratio (LCR) -
BLR-1
Liquidity Coverage Ratio - LCRBLR Reports the statement on liquidity Part A1, A2, A3, B1,
Statement on Funding attributes by Funding Concentration. B2
Concentration - BLR-2
Liquidity Coverage Ratio - LCRBLR Reporta the statement on LCR by Panel | and Panel I
LCR by Significant Significant Currency.
Currency - BLR-4
Liquidity Coverage Ratio - LCRBLR Reports the statement on liquidity Part I-A and 1-B
Statement on other attributes by other information on
information on Liquidity Liquidity.
BLR-5
DSB Return I-ALE DSBIALE Reports the Assets, Liabilities and Sections 1, 2, 3,
Exposures. Annexure 3
Basic Statistical Report Il BSRII Reports the quarterly statistics for Part I, 1, 11, IV, V
deposits and credits for a reporting entity.
Card Information Credit CICDP Reports the information related to credit All
Debit and debit card of the customer.
Expired Prepaid EXPI Reports the value unspent on Prepaid All
Instruments Payment Instruments.
Global Travel Card GTCAIl Reports the category-wise transaction All
summary of the reporting entity.
Interest Rate Sensitivity IRS Reports the interest rate sensitivity for All TGA and DGA

different product types based on residual

maturity.
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Report on Structural LR Reports the liquidity attributes and Sections 2 and 3
Liquidity - DSB Return VIlI- inflows and outflows for the reporting

STL entity.

Return on Customer RETCGR Reports the complaints / grievances of All

Grievances the customers of the reporting entity.

Quarterly Statement on SAQLO1, Reports the asset quality of loans for All

Asset Quality SAQLO2 each sector of the reporting entity.

The following table lists the sections included in the reports.

Table 3: Detailed Scope

Report Name

Report Section

Return on Asset Quality

Section 1 - Portfolio Analysis

Return on Asset Quality

Section 2 - Classification of Risk Assets

Return on Asset Quality

Section 4 - Change in Asset Quality Profile and
Recoveries of NPAs

Return on Asset Quality

Section 5 - Top Impaired Credits

Return on Asset Quality

Section 6 - Invest Quality and Non-SLR Securities

Return on Asset Quality

Section 8 - Sectoral Credit and Industry Breakup

Card Usage Statistics

Card Statistics, Credit Cards, Debit Cards

FORM X (Supplementary Data-Sec & Unsec) (LF) Part |
FORM X (Supplementary Data-Sec & Unsec) (LF) Part Il
FORM X (Supplementary Data-Sec & Unsec) (LF) Part 111

FORM X (Supplementary Data-Sec & Unsec) (LF)

Foreign Liabilities and Assets

FORM VI Form VIII Main
FORM VI Annex |
FORM VIl Annex Il
FORM VI Annex Il

FORM A - Sec 42

Form A - Main

FORM A - Sec 42

Form A - Memo

FORM A - Sec 42

Form A - Annexure A

FORM A - Sec 42

Form A - Annexure B
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Report Name

Report Section

RCA Report llI RCAIIl_QCCP

RCA Report IlI RCAIIl_Non-QCCP

RCA Report IlI RCAIII_CR On BS Sec

RCA Report llI RCAIII_CR Off BS Sec

RCA Report IlI RCAIIl_CR On BS ReSec

RCA Report 11l RCAIII_CR Off BS Resec

RCA Report IlI RCAIII_Operational Risk

RCA Report Il RCAIII_Regulatory Capital-Basel llI(S)
RCA Report IlI RCAIII_Regulatory Capital-Basel I11(C)
RCA Report Il RCAIII_CR On BS excluding Section (S)
RCA Report Il RCAIII_CR On BS excluding Section (C)
RCA Report 11l RCAIIl_MV_Mkt Risk Specific AFS

RCA Report 11l RCAIII_MV_Agg. Cap for Market Risk
RCA Report 11l RCAIII_Mkt Risk Specific HFT

RCA Report llI RCAIII_Mkt Risk Alternative Total Cap AFS
RCA Report 11l RCAIII_Mkt Risk Specific-CDS

RCA Report IlI RCAIIl_MV_CCR-CDS

RCA Report 11l RCAIII_CCR-As Borrower

RCA Report IlI RCAIII_CCR-As Lender

RCA Report IlI RCAIII_CR MR Off BS

RCA Report IlI RCAIII_CR NMR Off BS

RCA Report 11l RCAIII_Failed Transaction On BS

RCA Report 11l RCAIII_Failed Transaction Off BS

Central Repository of Information on Large Credits

Section 1 - Exposure to Large Borrowers (Global
Operations)

Central Repository of Information on Large Credits

Section 2 - Reporting of Technically/Prudentially
Written-off Accounts (Global Operations)

Central Repository of Information on Large Credits

Section 3 - Reporting of Balance in Current Account
(Global Operations)
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Report Name

Report Section

Return on Large Credits

Section A - Exposures to Large Borrowers

Return on Large Credits

Section B - Exposures to Large Borrowers Group

Return on Large Credits

Section C - Large Exposures to Banks

Risk Based Supervision - TR1

Tranche 1

Risk Based Supervision - TR3

Tranche 3

Risk Based Supervision - XBRL

Credit Risk (RatingWiseStdAdv)

Risk Based Supervision - XBRL

Credit Card Business

Return on Customer Grievances

Report of resolution of Prepaid Payment Instruments
Customer Grievances

Quarterly Statement on Asset Quality

SAQ1

Quarterly Statement on Asset Quality

SAQ 2

DSB Return 3 - ROR

Section A - Earnings before Provisions and Taxes

DSB Return 3 - ROR

Section B - Net Profit and Retained Earnings

BSR-VII Quarterly Statistics on Deposit and Credit BSRVII

(BSR7)

SFRII SFRII

SLR MAINTENANCE SLR

Liquidity Coverage Ratio - Statement on Liquidity BLR-1 - Panel |
Coverage Ratio (LCR) BLR 1

Liquidity Coverage Ratio - Statement on Liquidity BLR-1 - Panel Il
Coverage Ratio (LCR) BLR 1

Liquidity Coverage Ratio - Statement on Liquidity Memo 1
Coverage Ratio (LCR) BLR 1

Liquidity Coverage Ratio - Statement on Liquidity Memo 2

Coverage Ratio (LCR) BLR 1

Liquidity Coverage Ratio - Statement on Funding
Concentration BLR-2

Part Al, A2, A3, B1, B2

Liquidity Coverage Ratio - LCR by Significant Currency | BLR-4 - Panel |
- BLR-4
Liquidity Coverage Ratio - LCR by Significant Currency | BLR-4 - Panel Il

- BLR-4
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Report Name

Report Section

Liquidity Coverage Ratio - Statement on other
information on Liquidity BLR-5

Part I-A and I-B

DSB Return I-ALE

Section 1 - Part A, B, C

DSB Return I-ALE

Section 2 - Part-A, B, C, D1, E1, F1, G1, G2

DSB Return I-ALE

Section 3

DSB Return I-ALE

Annexure 3

Basic Statistical Report Il

Part | - Deposits with Scheduled Commercial Banks

Basic Statistical Report Il

Part Il - Classification of Term Deposits according to
Original Maturity

Basic Statistical Report Il

Part 11l - Classification of Term Deposits according to
Interest Rate Range

Basic Statistical Report Il

Part IV - Classification of Term Deposits according to
Size of Deposits

Basic Statistical Report Il

Part V - Classification of Term Deposits according to
Residual Maturity

Card Information Credit Debit

Credit Cards, Prepaid Cards, Debit Cards

Expired Prepaid Instruments

Information on value unspent on Prepaid Payment

Instruments (PPIs) expired

Global Travel Card

All

Interest Rate Sensitivity

All TGA and DGA

Report on Structural Liquidity - DSB Return VIII-STL

Section 1 - LRPartA1

Report on Structural Liquidity - DSB Return VIII-STL

Section 2

Report on Structural Liquidity - DSB Return VIII-STL

Section 3
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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:

¢ Prerequisites

¢ Assumptions
¢ Logging in to the OFSDF Interface with Lombard Risk for RBI

¢ Organization of the Interface for User Roles

¢ Metadata Browser

OFS Regulatory Reporting for Reserve Bank of India with Lombard Risk Integration allows you to perform
the following activities:

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

¢ 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.
¢ Drill-down from AgileREPORTER to OFSAA results area.

2.1 Prerequisites

The prerequisite software that must be installed are:

NOTE: Ifitis an Upgrade, the minimum patch set level should be OFS REG REP RBI 8.0.2.0.0 (patch
24695583).

¢ Oracle Financial Services Analytical Applications Infrastructure (OFSAAI) 8.0.5.0.0 (patch
25873206)

¢+ Oracle Financial Services Data Foundation (FSDF) 8.0.5.0.0 (patch 26583731)

¢ AgileREPORTER version 1.15.6-b1293

¢+ AgileREPORTER Templates version 1.16.0.3

¢+ Ensure that you have executed .profile file before you trigger the installation.

¢+ Ensure that the FIC Server is up and running before you trigger the installation. For information
on restarting the services, see Oracle Financial Services AAl Release 8.0.5.0.0 Installation Guide
(OHC Documentation Library) for more information.

For detailed instructions on installing this Interim Release, see Oracle Financial Services Regulatory
Reporting for Reserve Bank of India — Lombard Risk Integration Pack Installation Guide Release
8.0.5.0.0.
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2.2 Assumptions

OFSDF interface with Lombard Risk for RBI is a reporting application and it does not perform any
risk/stress calculations. The following are the assumptions for the application:

¢

Data required for risk and compliance regulatory report templates is available in FSDF as per
data requirements.

Lombard Risk Reporter Portal supports other non-risk and non-compliance related regulatory
templates and Oracle Financial Services Analytical Application (OFSAA) may not supply all the
necessary data for such reports.

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.

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, data quality checks, and variance reporting.

Validity checks such as edit checks, cross-validation checks and so on prescribed by regulator
are performed within the AgileREPORTER.

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.

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.

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

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.

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

RCA 11l - Mkt Risk Specific-CDS: As per the reporting requirement, we must use

Fct reg market risk exposures.f cds undrly party cre nbfc flag to identify CDS
counterparty type. DM change for the same is handled in subsequent model. To support template
for 8.0.5.0.0 releases, use the unused column,

Fct reg market risk exposures.V eff credit score source. This column is
populated from Basel tables, that is,

Fct market risk exposures.f cds undrly party cre nbfc.
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¢ RCAIll- CR On BS excl. Sec: Reporting in this schedule is as per Asset Class (for example:
Domestic PSE, Foreign Bank, and so on) for Pre CRM amount and CRM Amount. There is no
separate reporting for Non Sec Covered Amount / RWA (Covered by mitigant) anywhere in the
template. So we are assuming the following:
If the mitigant is Guarantor or Credit Derivative, then amount covered by that mitigant will be
reported as per Effective Asset Class in its respective line in the template. So each reporting line
will have two parts added to it for Amount of Exposure column. First part will report Exposure
based on Original Asset Class to report Uncovered RWA, Second part will report Exposure based
on Mitigant's Effective Asset Class to report Covered RWA column.

¢ RCAll - Securitization Related Schedules: Regarding RW reporting of Unrated Eligible Liquidity
Facilities in Line 1.2 and 1.2 of all 4 schedules related to securitization exposures, RW is taken as
maximum RW assigned to any of the Unrated Eligible Liquidity Facilities. RCA IIl template issued
by RBI has only one cell for the reporting of RW of such unrated facilities. If reporting bank has
more than one such facility, maximum RW assigned to any one of these facilities is reported. This
is taken as the interpretation of the template.

¢ RCAIll - Securitization Related Schedules: Line Items 1.1. lll, 1.1. IV, 2.1. lll, and 2.1. IV are not

mapped for all 4 schedules related to securitization exposures. Reason behind not mapping these
is that they are already covered in 1.2 and 2.2.

¢ RCAIll - Capital Structure Schedules: Some line Items are not mapped in Capital Schedules. The
following table explains the reason for not mapping these line items.

Line Item

Comments

Shortfall in regulatory capital instruments in the
unconsolidated entities - Amounts subject to Pre-
Basel lll Treatment.

For this line, there is no amount subject to Pre-
Basel Il Treatment.

Regulatory adjustments applied to Common Equity
Tier 1 in respect of amounts subject to Pre-Basel Ill
treatment (please specify the details in remarks
column).

All items falling under this category are already
captured in previous reporting lines of template,
hence null mapping for this line.

Shortfall in the Additional Tier 1 capital of majority
owned financial entities which are not consolidated
with the bank.

As per our interpretation of RBI Basel Guidelines,
deduction must be from CET1 alone, and not from
respective Tier (CET1, AT1 and T2).

Regulatory adjustments applied to Additional Tier 1
in respect of amounts subject to Pre-Basel llI
treatment (please specify the details in remarks
column).

All items falling under this category are already
captured in previous reporting lines of template,
hence null mapping for this line.

Regulatory adjustments applied to Additional Tier 1
due to insufficient Tier 2 to cover deductions -
Amounts subject to Pre-Basel Il Treatment.

For this line, there is no amount subject to Pre-
Basel Il Treatment.

Shortfall in the Tier 2 capital of majority owned
financial entities which are not consolidated with the
bank.

As per our interpretation of RBI Basel Guidelines,
deduction must be from CET1 alone, and not from
respective Tier (CET1, AT1 and T2).
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Regulatory adjustments applied to Tier 2 capital in All items falling under this category are already
respect of amounts subject to Pre-Basel Ill captured in previous reporting lines of template,
treatment (please specify the details in remarks hence null mapping for this line.

column).

¢ CRILC Section 1 - Line ‘In case SMA-0 under SMA, the reason thereof:’ is not mapped as this is
expected to be a user input field, where user can directly update the SMA reason.

¢ ALE - Section 2 Part F1 and F2 - Line ‘b) Credit event payments (cash settled):’ is interpreted to
be derived from subsequent two lines — ‘paid’ and ‘received’.

2.3 Logging in to the OFSDF Interface with Lombard Risk for RBI

After the application is installed and configured, to access the OFSDF Interface with Lombard Risk for
RBI 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

About

Language US-English ~
User ID |

Password

ORACLE’

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.
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M v X v | usengmnv | RROFUSER ¥

ORACLE’ Financial Services Analytical Applications

Applications | Object Adminisration  System Confgurason & Idensty Mansgement

Select Applications
Financial Services Data Foundation . 4 :b Financial Services Data Foundation
Fi

inancial Services Dats Foundstion

N — R oo Manngement Framemot

Manage Dats Model Mansge Data movement using framework for Data Management

-
» @=| Unified Anatytical Metadata

Define and maintsin anslyScal metadsts deSaions

» 24 Operations ’ Settings
Toos for Data Center operations Settngs

_@ Metadata Browser

Browse metadats ineage

Figure 3: Landing Page
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
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2.4.1 Marking Run as Final

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

ORACLE Financial Services Analytical Applications

By A v| usengisny

mark specific executions for

Object System Gonfiguration & Identity My Inbox
SEERVNTIE D Financial Services Data Foundation > Run Management > Run Management
Financial Services Data Foundation v

Run Management Summary

4 @3 Financial services Data Foundation

» & Data Model Management

» BB Data Management Framework Run Name
» .
[El unifies Analytical Metavata I =

» B8Ruie Run Framework
4 FRun Management

| BB |

= List of Runs

S01to00f 0

BB Run Management
» [ operations
» Bsettings
Metadata Browser

No Records to Display

Figure 4: Run Management Summary Screen
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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> REG_REP_RBI_DE_RESAVE to resave all the DEs used in RBI.

e |

Wow A ov| usesgwnw | oFsaow
ORACLE' Financial Services Analytical Applications
Applications | Object A Sysom Conlg & haentty Manag My oo
Select Apphications Financil Services Data Foundation » Operbons » Balch Execution
Financal Services Data Foundation v

4 [ rinanciat Services Data Foundasion Dalch Exocution

v
» (8 0ata Model Mansgement
» [ Outa Management Framevors " Baih Vode
Mode * Run © Restart ) Renmn
+ [ Uniteg Anatytical Metadata
» 8 Rute Run Framework B@
» WA et
2 Run Managemer Tadeh 10 Lk FSOFINKO, Wateh Dasriplion Lie
4 I8 Operasons o
r Modube -l Laat Modicaton Date Betwoen = A -
B vorch Matensnce
B notch txecution Wateh Datails v 0aMite
[ tatch sehoduler | oaenio & | Batch Dwsergton
:Q““(,. Montior FSOFINFO_STG_TO_FTS Slage Tranaachon lables 1o I act Common Tranaacton Summary
SRl FSOFINFO_TRANSACTION SUMMARY Data Guaty biakeh for Trarsachon Summary tables
. FSDFINFO_TRANSACTIONS
b View Log

FSOFINFO_USFED_FFIECOYS_RESAVEDE
FSOFINFO_USFED_FIRI314_RESAVEDE
 SOFINFO_USIED FRY 11 RESAVEDE]

I mrocesning Report
» B setngs
15 Metadata Biowser

'S USFED Derived £niity for Craating MVIEWS
SFED Derived Entity for Croatng MVIEWYS
o8 the RRS USFED Derived Entity for Croating MVIEWS
* Task Detaity

Tosk 10 | Towh Dwserpton | Matatetn Vi | Compoment & Frocadance

NO data found

Tank Diwha

“ Infarmation Date

Dwte -

R

About Oracle  Contact Us  Legal Notices  Terrns Of Use  Your Privacy Rights

YN © 3010 Ormele aner 15 ofiates. Al Aghes resarvd

Figure 5: Batch Maintenance Screen

3. Monitor status of the batch using Batch Monitor link.

2.4.3 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

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

AgileREPORTER" [l

Usemname

0% {8

Lombard Risk

Figure 6: 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, FORMVIII.

Lombard Risk | Dashboard XBRL Checker  ~ hisys | % @
&) Create New £ mport acjustments ~ Exportto Regulator Format ) Export ) Retrieve Retun
Regulator : FRILS
RETURNS ¢  VERSION ¢  REFERENCEDATE & EDITIONS ~ MODIFIED & MODIFIEDBY ¢ PERIOI
Reserve Bank of India M LoCK VALIDATION ~ X-VALIDATION ~ GLOBAL VALIDATION ~ APPROVAL
& ESRI 2 031032014 2] o @ UNKNOWN NO ATTESTATION NEEDED 200972016 131143 SYS Daily
Entity
o o] & EBsRv 2 031032014 e @ UNKNOWN NO ATTESTATION NEEDED 200972016 074229 SYS Daily
& DSBIROR 2 031032014 2] o @ UNKNOWN NO ATTESTATION NEEDED 161092016 200514 SYS Daily
Form
A v @ DSBALE 3 031032014 2] o @ UNKNOWN NO ATTESTATION NEEDED 191092016 16:3029  SYS Daily
& FORMVII 3 031032014 2] o @ UNKNOWN NO ATTESTATION NEEDED 200972016 165622 SYS Daily
Available date
Al | @ Bs 2 031032014 (-] o @ UNKNOWN NO ATTESTATION NEEDED 200972016 171135 SYS Daily
& LCRELR 3 031032014 2] o @ UNKNOWN NO ATTESTATION NEEDED 161092016 21:0856  SYS Daily
& R0 2 031032014 2] o @ UNKNOWN NO ATTESTATION NEEDED 200972016 16:39:42  SYS Daily
& RESXERL 2 031032014 2] o @ UNKNOWN NO ATTESTATION NEEDED 200972016 165516 SYS Daily
& Rcal 1 031032014 2] o @ UNKNOWN NO ATTESTATION NEEDED 200972016 16:49:16  SYS Daily
& SR 2 031032014 (-] o @ UNKNOWN NO ATTESTATION NEEDED 190092016 042455 SYS Daily
1 5 v

Figure 7: AgileREPORTER Main Page

3. The schedule list is displayed in the left hand side. Click any schedule name, for example
Annex|_P2.

Lombard Risk ~ FORMVIII v3 Reserve Bankofindia/IN 03032014 No Atiesiation Needed x

Ashowimportlog  ~ Adjustments  ~ ExportToFile  ~ Exportto RegulatorFormat & Live Validation ~ g3 Validate Now Workflow

Editions 2000972016 15:58:22 #4 - OF Instances 1 -
‘This return is out of date. View "Return Sources Pages
The Banking Regulation Act, 1949

o

Form Vil 0

(Rule 13A) o
Annex|_P2

Name of the banking com pany N

Annexi_P3
Name and designation of the officer submitting the return I

Statement of demand and time liabilities and cash, gold and
unencumbered approved securities for the month of: (To be
furnished to the Reserve Bank not later than 20 days after the end
of the month to which it relates)

March-2014

As at the close of business on: 314

SLR Ratein Percentage 0.00% 0.00% 0.00%|

{Rounded off to the nearest thousand Rupees)

et ey | SR e
Particulars Frid

2117114 31314 31314
i

Figure 8: AgileREPORTER Page Displaying List of Schedules
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Lombard Risk

FORMVIII V3 Reserve Bank of India /IN

Click any cell to drill down.

03/032014

A show import Log

No Atiestation Needed

~ Adjustments ~ ExportToFile  ~ Exportto Regulator Format &) Live validation  gY Validate Now ~ Workflow

Editions  20/09/2016 165822 #4

This retun is out of date. View "Return Sources’

Annexure | to Form VI
)ATA ON MAINTENANCE OF STAT

o
RY LIQUIDITY REQUIREME .
supplemental Information to the RBI Special Return for the S . S 0
Period
/I
Nome of the Bank m FormVIiiMain_P1
First Alternate Fortnight Ended Friday 21714 m

SLR actually maintained (Rupees in Thousands)

Net demand and time liabilities as at the end of the | SIR required to be Average excess cash
second preceding fortnight Other approved | balance maintained
Securities with RBI over

statutory requirement

maintained
Govt. Securities Cash on Hand

Net balance with

Amountin cash

sBland notified |deposited with RBI

banks in current
accounts

by Banking
Company

Instances 1 -

Pages

Annexil_P3

Annexlll_P4

12112114 0.00| 0.00| 0.00| 0.00] 8.20] 910 0.00| 0.00|
r3ne 0.00) 0.00 0.00 0.00 8.20) 920 0.00 0.00
hrtara ol ol [ o wonl ol ol o s

Figure 9: AgileREPORTER Schedule Details Page

Figure 10 displays drill down for the first cell in Column F. The OFSAA icon is displayed. Click

OFSAA icon to view how this cell was populated from OFSAA results. You are redirected to the

OFSAA drill down page.

Lombard Risk  FORMVIII v3 Reserve Bank of India/IN 03/03/2014

No Attestation Needed

A snow Import Log ~ Adiustments ~ ExportToFile  + Exportto Regulator Format &) Live Valication g1 Validate Now

OFSAA

Editions  09/20/2016 16:58:22 #4 * (O Instances 1 -
Pages

o
0
o

FormVIliMain_P1

Annexll_P3

Annexill_P4

Figure 10: AgileREPORTER Drill Down
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6. This cell is populated from the derived entity mentioned in the grid header DE — FMR Fortnightly
SLR Maintenance Agg. The value in the derived entity grid 8200.00 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

Run Execution 4 Date

Legal Entty Reference identifier

» Derived Entity : DE- FMR ightly SLR Mai Aga (1) B

Code Enfity Country D | Branch BSR Code ESLAM Reporting Day Code | Alternate Friday Count | Eop Balance RCY Aag

" m PARTY1 T27 2 320000

Figure 11: 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 8,200.00.

Data Lineage

Run Exccution i Date
LegalEntey Reference entiier

» Derived Entity : DE - FMR ightly SLR Aga (1) B

Consolidation Code | Reporting Line Code | Entity Country D | Branch BSR Code | FSLRM Reporting Day Code | Alternate Friday Count | Eon Balance RCY Aga

100 IN PARTY1 T27 2 820000

Derived Entity

Code | Search Short Description  |DE - FMR Fortnightly SLR Maintenance Agg|
Long Description |DE - FMR Fortnightly SLR Maintenance Agg

Source Type Dataset b

Agaregate W Materialize View [

Refresh Interval None - Refresh Method  None -

Enable Query Rewrite [~

DatasetName DSREGS43 - DS - FMR Fortnightly SLR Maintenance Agg

Application Name

Source Name

Figure 12: Derived Entity MDB View
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8.

10.

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.

Data Lineage

Run Execution id 5 Date 03Mar 2014
Legal Entty N Reference kentiier RBIF8PO02R0070C0060
> Derived Entity : DE - FMR sim Aga (1) )
Gonsolidation Gode | Reporting Line Gode | Entiy Gountry D | Branch B5R Gode | ESLRM Reporting Day Gode | Attornate Friday Gount | Eop Balance RGY Aag
100 N PARTY1 T-27 2 8.200.00
Dataset: DS - FMR
, Eortniantiy SLR T
Maintenance Aqgq o
™
Code |[Datekey |Branch Unique Code |Leqal Entity Surrogate Key |Reporting Line Code | Run Surrogate Key |
100 20140303  PARTY1 3 1258 6
Data lineans
£ Search
Run Execution id Mar 2014
=
Legal Entity [BIF2P002R0070C0060
= Attribute Selector
Avaiable Attributes. Selected Attributes
> Derived Entity : DE - EMR Fortnigntly SLR M.
Consolidation Code Reporting Line Code Eq
. - Consolidation Code -
2} Dataset Entities Date key
100 I $10RG_COUNTRY_CODE Branch Unique Code 8.200.00
DIM_ORG_STRUCTURE Legal Entity Surrogate Key
. Reporting Line Code
Dl S Run Surrogate Key
DIl AL_PERIODS =
DIN_GEOGRAPHY
DIM_RUN a
e et nar DIM_CONSOLIDATION
_Fortnigntiy SR = DIM_REP_LINE
Maintenance Aag = FCT_REG_RUN_LEGAL_ENTITY_WAP
(]
Consolidation Code Date key Branch Unigus
100 20140303 PARTY1
Nafa Lineane
= Search
Run Execution id War 2014
=
Legal Entiy B1F8P002R0070C0060
(- Attribute Selector
Avaiable Attributes Selected Aftributes.
» Derived Entity : DE - FMR Fortnightly SLR M.
G Code |ReportingLine Code | &
, Consoigation Code s
CRR balance £} Dataset Entities Date key
maintained nk in ;—ORGJ}OUNTR‘{?CODE Branch Unique Code
100 8.200.00
excess of required DIM_ORG_STRUCTURE Legal Entty Surrogate Key
balance o e Reporting Line Code
Run Surrogate Key
AL_PERIODS (=2
DIM_GEOGRAPHY
DIM_RUN a
T DIM_CONSOLIDATION
Fortniahtly SLR . DIM_REP_LINE
I-(ll;i]mlel\a"ce Agg - FCT_REG_RUN_LEGAL_ENTITY_MAP
Consolidation Code Date key Branch Unigu:
100 20140303 PARTY1

Figure 15: RBI Drill-down Attribute Selector 2
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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.

2.4.4 Retrieving the Returns from AgileREPORTER

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 sys # 9
%) Create New E§ import adjustments Export to Regulator Format ) Export @) Retrieve Retum
Regulator : STATUS
- RETURNS VERSION REFERENCE DATE EDITIONS ~ MODIFIED MODIFIED BY PERIO
ez i e M LOCK VALIDATION X-VALIDATION ~ GLOBAL VALIDATION ~ APPROVAL
BSRIl 2 03032014 UNKNOWN NO ATTESTATION NEEDED 2010072016 131143 SYS Daily
Entity
N = BSRVII 2 03032014 UNKNOWN NO_ATTESTATION NEEDED 2010972016 074220 SYS Daily
DSB3ROR 2 03032014 (7] (7] © UNKNOWN NO_ATTESTATION NEEDED 16/09/2016 2005:14  SYS Daily
Form Retrieve Retumn x
m . DSBIALE 3 031032014 ) UNKNOWN NO_ ATTESTATION NEEDED 19/09/2016 163020 SYS Daily
EORMVII 3 031032014 Entity ) UNKNOWN NO_ ATTESTATION NEEDED 2010972016 16:58:22  SYS Daily
Available date N
Al v RS 2 031032014 ) UNKNOWN NO_ ATTESTATION NEEDED 2010972016 17:41:35  SYS Daily
Reference Date
LCRBLR 3 031032014 ) UNKNOWN NO_ATTESTATION NEEDED 16/09/2016 210856 SYS Daily
RAQ 2 031032014 Form ) UNKNOWN NO_ATTESTATION NEEDED 2010972016 16:39:42  §YS Daily
RBSIXBRL 2 031032014 ") unknown NO_ATTESTATION NEEDED 2010972016 1653:16  SYS Daily
Log level
RCAIl 1 031032014 Nomal —1 | UnkNOWN NO_ATTESTATION NEEDED 2010972016 1649:16  SYS Daily
SLR 2 030032014 “ m ) UNKNOWN NO_ATTESTATION NEEDED 19/0972016 042455 SYS Daily

| — 5 v

Figure 16: Retrieve Returns Page

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 OFSAAI. 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.
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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)

b)

User can verify the data for related data elements in results using this information.
Navigate to path Objects 2 OFSAA Metamodel 2 Reporting Metadata 2 Reports.
The Left Hand Side (LHS) displays the list of reports.

Click the object view. The Report Details page is displayed.
You can view the below information in the Details tab:

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

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

Click any Reporting Element.

You can view the following information in this page:

¢ 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

Fields Description

Provides information on whether the cell is derived / computed using

Derived other elements.

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

Refers to regulator specific interpretation. For MDRM codes, this field

Notes provides a detailed description of a given cell reference.

Refers to regulator specific interpretation. For MDRM codes, this field
Start Date . - .

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.

¢+ Dimension Filters: This section displays the dimensions and node value filters
used to derive a particular cell.

¢ Depends on: This section displays all the hierarchies (dimensions, filters) and
business measure used for arriving at a particular cell / MDRM code.
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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 Metamodel -2 Business
Metadata - Base Metadata = Measures. The LHS displays the list of measures.
You can view the below information in this page:

¢ Measure Properties: It provides information on properties of Business measures.
For example aggregation function, Measure Data Type, Business Exclusions, Filter
and Rollup Type.

¢+ 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 = OFSAA
Metamodel - Derived Metadata - Derived Entities. The LHS displays list of
Schedules.

You can view the following information in this page:
¢+ Derived Entity Properties: It provides information on properties of derived entities,
such as Source Type, Aggregate Flag, and Materialized View.

¢ Depends on: This section displays all the object names and their types, such as
Measure, Hierarchy, and so on.
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3 Regulatory Reporting 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:

¢ Data Preparation

¢ Mapping of Results to Line Items in Reporting

¢ AqgileREPORTER: Submission

3.1 Data Preparation

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

¢ Assumptions for Data Preparation

¢ Run/Execution Expectations

¢ Projection Data

¢+ Data Flow from Sources Systems to Staging Area

¢+ Data Flow from Staging to Results Area

¢+ Data flow from Staging to Processing Area

¢ Data Flow From Processing to Results Area

¢ Dimension Tables/Entities

3.1.1 Assumptions for Data Preparation

The following assumptions must be considered before Data preparation:

1. 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.

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

3. 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.

4. 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.

5. 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 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

In cases such as report ROR, it is expected to display Domestic and Overseas data separately. In such
cases, data is expected separately at each legal entity level within the organisation structure. Domestic
data is populated in the report as data for legal entity within India. Overseas data is populated in the
report as data for legal entity outside India.

Populate the following tables before executing reports in Reporter Portal, and after populating data in the
OFSAA results tables through a scheduled batch

¢ SETUP_MASTER: The below mentioned parameters should be updated after every regulatory
reporting run.

V_COMPONENT_CODE V_COMPONENT_DESC | V_COMPONENT_VALUE (Sample Value)

CURRENT_QUARTER_NAME | Current Quarter Name 2014-Q2

PREVIOUS_YEAR Previous Year 2013-2014

PREVIOUS_QUARTER_NAME | Previous Quarter Name 2014-Q1

CURRENT_YEAR Current Year 2014-2015

CURRENT_MIS_DATE Current MIS Date 2014-06-30

¢ FCT_REG_RUN_LEGAL_ENTITY_MAP: As an Organization should have a hierarchical structure
and reporting could happen for entity at any level in the hierarchy, the applicable reporting entity
should be provided as part of every regulatory reporting run in this table.
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3.1.2.1 Relationship between Run and Stress

The OFS REG REP RBI application for example in BSR 1l 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. ldentification 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.

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.

3.1.3 Updating the Reporting Flag

On any given date for a given RUN DEFINITION, you can have multiple executions. Compare the output
of different executions to select the final run execution which will be used as a reporting run execution.
After, the execution is marked as a reporting run execution, REG REP uses this flag while querying /
navigating data in history. For example, if a report requires displaying account balance for the last four
quarters, REG REP searches for run executions marked as "Y' on all quarter end dates / last executions
of the quarter.

Follow the below steps to update reporting flag:

Note: Query tools such as PL-SQL developer / SQL developer are required to execute the steps.
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3.14

Continuing the OBIEE report access, the first information required is the number of run
executions available for a given date and RUN Definition. You can execute following query in
Oracle with necessary query filters. This, apart from other information will show RUN SKEY which
is unique identifier for each execution:

SELECT R.N_RUN SKEY AS RUN SKEY, R.FIC MIS DATE AS MIS DATE,
R.V_RUN EXECUTION ID AS RUN EXECUTION ID,
R.V_RUN MAIN DESC AS EXECUTION DESCRIPTION, R.V_RUN DESC AS
RUN DESCRIPTION, R.F REPORTING FLAG AS REPORTING FLAG

FROM DIM RUN R

WHERE R.FIC MIS DATE = 'DD-Mon-YYYY'

AND R.V_RUN_EXECUTION ID LIKE '%%'

AND R.V_RUN MAIN DESC LIKE '%$%'

Second step is to select the correct RUN SKEY and update DIM_RUN.F_REPORTING_FLAG as
Y

UPDATE DIM RUN R

SET R.F_REPORTING FLAG = 'Y'
WHERE R.N_RUN SKEY =

AND R.FIC_MIS DATE = 'DD-Mon-YYYY'
AND R.V_RUN EXECUTION ID = '';
COMMIT;

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
Con%olidation Consol!de_ltion Reporting Line Scenario EOP Balance
ode Description
100 Actual 100 BSL 426,367
400 FQ1 100 BSL 608,618
401 FQ2 100 BSL 870,502
402 FQ3 100 BSL 567,736
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Cousslivauen Consol!da_\tion Reporting Line Scenario EOP Balance
Code Description
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.

¢+ 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.

¢+ 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 PrOJe_cted Repprtmg Scenario Run ID Date Projected Movement
Period Line Amount
100 Actual 100 BSL RUNIDO001 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 Fyi1 100 BSL -- -- -- 470,093
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Projected | Reporting . Projected
Code Period Line Scenario Run 1D Date Amount Movement
411 FY2 100 BSL - - - 473,881
412 FY3 100 BSL - - - 942,035

¢+ 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.

3.1.5 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 OTN 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.

3.1.6 Data Flow from Staging to Results Area

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

3.1.6.1 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.
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3.1.7 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 stores is decided by the actual analytical application and
engine used. The OFSAA suite of applications is organized this way, with each application managing a
specific set of tables/schemas within the processing area.

The processing area tables/schemas are not part of the OFSDF. This is because OFSDF is intended to
be an open platform. Other analytical applications and engines can equally provision data out of OFSDF
by mapping their input requirements appropriately to the OFSDF staging area model.

3.1.8 Data Flow from Processing to Results Area

This step is similar to Data Flow from Staging to Results Area. It involves either pass through data from
processing to results or loading directly to results (refer Section 3.1.9). This is mostly due to processing
measures such as Fair Value, Risk Weighted Assets, and so on.

3.1.9 Guidelines for Data Loading to Result Area Tables in Data Foundation for
Regulatory Reporting Implementations

Regulatory reports make use of data available across several fact tables in the OFSAA data foundation
model and these result tables are either loaded from the raw data sourced from source systems via out-
of-box T2T’s or processed data output from various OFSAA applications.

For example, Fact LRM Account Summary (FCT_LRM_ACCOUNT_SUMMARY) which stores the liquidity
risk related attributes and metrics computed by OFSAA LRM application, Fact Loan Loss Forecasting and
Provision Account Summary (FCT_LLFP_ACCOUNT_SUMMARY) which stores the attributes and
measures computed by OFSAA LLFP application. However, there can be several implementation use
cases in the regulatory reporting space where customer may not have licensed any of OFSAA application
and hence must put additional custom effort to design an ETL process to load the required data elements
into the respective fact tables referenced by the report. The following section highlight some of the
guidelines that the customer can consider when designing a data flow for such a use case.
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¢+ Consistent Usage of Run Identifier

Most of the fact tables used in regulatory reporting are run enabled and have a composite primary
key inclusive of run identifier that enables same snapshot of data to be loaded multiple times into
the target fact table for any given execution date. All the out of the box processes that impact
data used in regulatory reports are executed as part of an integrated run to ensure that run
identifier is consistent across fact tables. Since the reporting is done on an integrated schema, it
is imperative for the custom data flow design to keep this integrity intact. This essentially means
that the custom ETL processes designed to load the data directly into the fact tables must be able
to leverage the run identifier generated by the run engine during execution. Run Identifier
information is available in DIM_RUN table.

¢ Correct Dimensional Lookup Configuration

Dimensional identifiers are typically part of referential integrity constraints with the fact table so
the custom ETL processes must ensure that lookups retrieve a valid surrogate keys for a given
value of business key. The intermediate staging structure must ensure all the business keys are
persisted correctly and the lookup condition is designed on the correct dimension table.

For example, FCT_LRM_ACCOUNT_SUMMARY.n_asset_level_skey >
DIM_ASSET_LEVEL.n_asset_level_skey. The business key (v_asset_level_code) must be
sourced and persisted to ensure correct values are populated in the target column, that is,
FCT_LRM_ACCOUNT_SUMMARY.n_asset_level_skey.

From OFSAA technical infrastructure standpoint, the mentioned options are available to the customer to
design and implement the custom ETL process explained above. OFSAA strongly recommends the below
options to maintain consistency in terms of data lineage in Metadata browser as the configured metadata
can be made available in meta model via MDB publish:

1) Data Integration Hub (DIH) Connectors
2) Data Mapping (T2T) option in Application Infrastructure
3) Data File Mapping (F2T) option in Application Infrastructure

3.1.9.1 Data Mapping (T2T)

Data Mapping refers to the process of retrieving unstructured data from data sources for further data
processing, storage, or migration. This feature is commonly known as RDBMS source to RDBMS
target(T2T) framework in the OFSAA world and can be leveraged when source data is available in Oracle
database. Dimensional lookups must be handled via the T2T’s join condition and expressions. Refer to
OFS AAI User Guide for more details on configuring a T2T.

3.1.9.2 Data File Mapping (Flat File to RDBMS Target - F2T)

If the source data is available in file structures, OFSAA F2T component can be used to bring the data in
the OFSAA eco system. As lookups cannot be configured in a F2T, this component must be used in
conjunction with T2T component, that is, data is first loaded from the file to an interim staging structure
using the F2T component followed by data load to the target result area table using the T2T component.
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This is least recommended approach as there is need for interim table structure in data model and
involves multiple data hops which add to the overhead.

See the OFS AAIl User Guide for more details on configuring a F2T.

3.2 Mapping of Line Items to Reporting Requirements of Lombard Risk

Figure 17 explains the flow of data between OFSAA and AgileREPORTER.

Validations 2 B Workflow 2

REPORTER

Lombard Risk

— Reporter Portal
DecisionTable | Decision Table calendar ! — =
Other dimensions [ ———
B —=TIiE —
Form Form Instance ‘ : E =
Form| =
i Daca Reporting Entity | s | i
‘ i "
Retrieve Return Adjustment
| ! eb-service Trace/OFSAA
u Results ‘ Results

| | 1 |
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e
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Legal Entity }—4—/// ~N Org unit

OFSAA Data Lineage

Figure 17: Data Flow between OFSAA and AgileREPORTER

OFSAA provides the data to AgileREPORTER in the form of derived entities. Derived entity is an existing
OFSAA higher order metadata object and can be physicalized as a materialized view in the database.
Derived entities store aggregated data from base fact entities specified in the dataset and have the
necessary dimensions and measures. Dimensional and measure combination stored within the derived
entity is mapped to cells within the report. This mapping is maintained within the ‘Dimensional mapping’
template. ‘Decision Process’ within AgileREPORTER reads the derived entities and dimension mapping

information to derive the data for reporting. Derived entities are created based on measures, hierarchies,
and datasets.

Decision Agile
Process REPORTER

Figure 18: Decision Process in AgileREPORTER
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Each regulatory report contains numerous schedules. Each schedule contains various cells that need to
be reported. Each cell or box is uniquely identified by a cell reference (or box identifier). OFSAA and
Lombard Risk provide a unique cell reference to the cell.

Each cell is mapped to a set of dimensions and measures within OFSAA. A group of cells within the
schedule have similar mappings (such as same dimensions but different member codes). Such groups
are identified to create logical sections within the schedule. A derived entity is created for each of these
logical sections within the schedule.

The dataset associated with the derived entity, provides data for the specific derived entity. Data such as
measures, in a derived entity are aggregated based on dimensions that are included in thederived entity,
even though the fact entities in the dataset contain complete details of the data.

Some of the cells in the schedule can be derived as per the logic provided by the regulator. Derivation
could be an expression built using values from other cells. Examples of derivation are ratio, node-level
rollup, direct reference to cells in other schedules within the report. These derivations are performed
within the Lombard Risk Reporter portal. OFSAA provides data only for the cells that are not derived.

The “Decision Process” within Lombard Risk Reporter Portal uses the dimension mapping template to
interprete data present in the derived entity. Decision process creates form data by reading the
information from the derived entity, and derives the necessary data that will be used by the Lombard Risk
Reporter Portal to display reporting data.

Refer to the excel sheet for the list of Reporting Lines used across all the RBI returns.

NOTE: Metadata for data transformation is available as part of the data ware house configuration pack
provided Out-of-Box / pre-configured from OFSAA. You need not perform any mapping for the
reports. However, this information can be useful for maintainance or extensions when Out-of-
Box pack is not available.

3.3 Mapping Metadata

The list of reports with the corresponding Mapping Metadata Information are present in the Hierarchy
Measure Linkages document present in My Oracle Support page.
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3.4 AgileREPORTER: Submission

The AgileREPORTER is a web-based regulatory reporting tool provided by Lombard Risk. It provides
necessary features to address e-filing workflow, validation and submission process, and supports reports
(called as forms/returns) for various jurisdictions. AgileREPORTER provides a reliable and efficient
infrastructure to compile, generate, and submit regulatory reports.

Lombard Risk Reporter portal stores data related to forms/returns in its schema. Lombard Risk
application supports loading of data into its schema in the following ways:

¢ Cell References File hand-off: It is used when data providers compute all the information
required for reports and pass the data that is required for each cell in the report.

¢ Base Data hand-off: It is used when data providers pass base data to the Lombard Risk
application and expect computations that are required for each cell to be performed within the
Lombard Risk application.

However, Lombard Risk Reporter portal supports dimensional mapping based approach for OFSAA. In
this approach, data hand-off is based on dimensions and measures similar to the pattern of information
storage in OFSAA. Decision table mapping process within the Lombard Risk Reporter portal maps
dimensions and measures to cell references.

3.4.1 Decision Process

Decision process is a component within Lombard Risk Reporter portal that processes each row of the
derived entity for the criteria’s specified in the decision table to derive cell references and data that will be
used to display on the face of returns.

Decision process is triggered within the reporter portal after OFSAA establishes data readiness for
reporting. This indicates that data in fact entities, pass all the necessary data quality checks and the
derived entities are refreshed for latest AS OF DATE and final reporting run.

Decision process can be triggered in batch mode, and can be scheduled to run in an Enterprise
Scheduler. Alternatively, decision process can also be triggered in ad-hoc mode for a specific report.
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4 OFSAA Features

Regulatory Reporting (REG REP) Solution configures the data hand-off structure to Lombard using
metadata. The following sections provide details on datasets, measures, hierarchies and Derived Entities.
Multiple derived entities are linked to a specific regulatory schedule. You can modify the configuration
using OFSAA infrastructure. Additionally, metadata route provides traceability from reporting elements to
the data elements used.

This chapter provides an understanding of the AAI components used in the solution and dimensional
mapping. It includes:

¢ OFSAA Infrastructure

¢ Business Metadata

¢ Derived Entity
¢ Rules Run Framework Features

¢ Dimension Mapping

4.1 OFSAA Infrastructure

OFSAA Infrastructure includes the facilities for creating and maintaining dimensional reference data,
interest rate and currency exchange rate data, and process tuning data. Additionally, OFSAA
Infrastructure includes functionality for building and maintaining rules that can be used by any Oracle
Financial Services Analytical Application. These common rule objects include:

1. Expressions

2. Hierarchies

3. Filters

The analytical applications that you see on the Left Hand Side (LHS) of the Financial Services
Applications home page depends on your logon privileges and on the OFSAA modules that are installed
for your environment.
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Figure 19: Landing Page

4.2 Business Metadata

In addition to Derived Entity, REG REP uses the following OFSAA features to create the business
metadata. For details on the features, refer to OFS Analytical Applications Infrastructure User Guide in
OTN documentation library.

¢+ Hierarchies: Some OFSAA dimensions support hierarchies. Hierarchies can be used to provide
sophisticated stratification for either processing or reporting purposes. For example, an
organizational hierarchy can start with a Division level containing Western Region, Eastern
Region, and Southern Region; the next level down within the hierarchy can be state or county. A
product hierarchy can begin with branches for Asset vs.Liability vs. Service products; under the
Asset branch, you can define additional branches for Mortgage Lending, Commercial Lending,
Consumer Lending, and so on.

¢ Measures: Business Measure refers to a uniquely named data element of relevance which can
be used to define views within the data warehouse. It typically implies aggregated information as
opposed to information at a detailed granular level that is available before adequate
transformations.

¢ Business Processor: It refers to a uniquely named data element of relevance which can be used
to define views within the data warehouse. It typically implies aggregated information as opposed
to information at a detailed granular level that is available before adequate transformations.

¢+ Datasets: It refers to a group of tables whose inter-relationship is defined by specifying a join
condition between the various tables. It is a basic building block to create a query and execute on
a data warehouse for a large number of functions and to generate reports.
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4.3 Derived Entity

It is the primary component of OFSAA used for OFSDF Interface with Lombard Risk for RBI Regulatory
Reporting Solution uses Derived Entity to create physical materialized view which is then queried by
Lombard using pre-set data hand-off templates. An Entity refers to a table in which data is stored. Derived
Entity within the infrastructure system facilitates you to define entities which are populated through a
series of data transformation processes resulting from an existing Data Set or a Source Application. An
Entity can be used to define other Business Metadata such as measures, hierarchies, dimensions, data
sets, and cubes.
Derived Entities comprise the following:

¢ Measures

¢ Hierarchies

¢ Datasets
Ensure to define the above components within OFSAA before configuring the derived entity, and select
Materialized View property in Derived Entity. This property creates the derived entity as materialized

views.
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Figure 20: Derived Entity User Interface

Derived Entities must have AS_OF_DATE and LEGAL_ENTITY as the mandatory dimensions. Rest of
the structure of the derived entity can vary depending on the dimensions present. A metadata
configuration table is present in AgileREPORTER to link the name of the column in the derived entity and
dimension that is referred in dimension mapping process.
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Derived entities have data for the ‘Final Reporting Run’ only, which is reported to the Regulatory, and are
refreshed for the latest hand-off date.

A metadata configuration table is maintained within AgileREPORTER to capture the derived entities that
supply data for each schedule.

4.3.1 Creating Derived Entity

Refer to OFS Analytical Applications Infrastructure User Guide in (OTN) documentation library for detailed
steps on creating a derived entity.

4.3.2 Saving Derived Entities

After the server restart is complete, save all the derived entities manually using the OFSAAI User
Interface (Unified Analytical Metadata >> Business Metadata Management >> Derived Entity).

Certain derived entities are defined for RBI Regulatory Reporting, that have a dependency on other
derived entities. Therefore, first save the derived entities in the order mentioned below.

4.3.2.1 RBI Reports Batch DEs

Task No. Derived Entity Code Derived Entity Description

Taskl DEREG901 DE - Setup Master for Year

Task2 DEREG902 DE - Setup Master for MIS Date

Task3 DEREG903 DE - Setup Master for Quarter

Task4 DEREG904 DE - Setup Master for Last Year

Task5 DEREG905 DE - Setup Master for Last Quarter

Task6 DEREG906 DE - Management Reporting YTD Movement

Task7 DEREG907 DE - Management Reporting QTD Movement

Task8 DEREG908 DE - Management Reporting Previous QTD Movement
Task9 DEREG909 DE - Management Reporting Previous YTD Movement
Task10 DEREG956 DE - Fiscal Period Dimension

Task11 DEREG989 DE - BP Reg Account Summary

Task12 DEREG920 DE - Basel Asset Class

Task13 DEREG921 DE - Standard Party Type

Taskl14 DEREG978 DE - Reg Account Summary Reclassification

Task15 DEREG951 DE - IFRS Account Summary

Task16 DEREG913 DE - Special Fortnightly Return
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Task No. Derived Entity Code Derived Entity Description

Task17 DEREG918 DE - Asset Level Al

Task18 DEREG919 DE - Asset Level A2

Task19 DEREG924 DE - Standard Party

Task20 DEREG925 DE - Band Dimension

Task21 DEREG928 DE - Party Dimension

Task22 DEREG929 DE - Country Dimension

Task23 DEREG953 DE - Alternate Friday Count

Task24 DEREG933 DE - Guarantor Country Dimention

Task25 DERBI098 DE - Internal Rating as Hurdle Rate

Task26 DERCA918 DE - Sub Exposures Effective Asset Class CD
Task27 DERCA919 DE - Sub Exposures Issuer STD Party Type CD
Task28 DERCAO03 DE - Non Sec Exposures Basel Credit Rating
Task29 DEREG940 DE - Reg Account YTD Metrics

Task30 DEREG941 DE - Reg Account QTD Metrics

Task31 DEREGY944 DE - Setup Master for Entity

Task32 DEREG945 DE - Entity Details

Task33 DEREG947 DE - Alternate Friday Summary

Task34 DEREG910 DE - Management Reporting EOP Balance
Task35 DEREG911 DE - Reg Account Summary

Task36 DEREG912 DE - Basic Statistical Return

Task37 DERBI099 DE - Legal Entity Hurdle Rate

Task38 DEREG917 DE - Liquidity Reporting

Task39 DEREG926 DE - Account Summary

Task40 DEREG930 DE - LRM Summary

Task41 DEREG932 DE - Aggregate Cash Flow

Task42 DEREG934 DE - Capital Instrument Transaction Summary
Task43 DEREG935 DE - Management Reporting EOP for ALE
Task44 DEREG936 DE - Management Reporting YTD Movement Agg
Task45 DEREG937 DE - Management Reporting QTD Movement Agg
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Task No. Derived Entity Code Derived Entity Description

Task46 DEREG938 DE - Management Reporting Previous QTD Agg
Task47 DEREG939 DE - Management Reporting Previous YTD Agg
Task48 DEREG942 DE - Reg Account YTD Metrics Agg

Task49 DEREG943 DE - Reg Account QTD Metrics Agg

Task50 DEREG946 DE - Sundry Debtors Account

Task51 DEREG948 DE - SLR Securities Summary

Task52 DEREG949 DE - Special Fortnightly Return Agg

Task53 DEREG950 DE - Reg Account Summary Agg

Task54 DEREG952 DE - Management Reporting EOP Balance Agg
Task55 DEREG954 DE - RAS Fortnightly SLR Maintenance Agg
Task56 DEREG955 DE - FMR Fortnightly SLR Maintenance Agg
Task57 DERBIO11 DE - Asset and Liability Exp Management
Task58 DEREG968 DE - Account Ranking

Task59 DEREG969 DE - Deposit Balances

Task60 DEREG970 DE - Depositor Ranking

Task61 DEREG971 DE - Top 20 Depositor

Task62 DEREG962 DE - Basel Credit Rating Dimension

Task63 DEREG957 DE - RLC Exposures to Large Borrowers Individual
Task64 DEREG958 DE - Capital Instrument Transaction

Task65 DEREG959 DE - Staff Details Summary

Task66 DEREG960 DE - Deposits Summary

Task67 DEREG961 DE - Reg Account Summary Asset Quality
Task68 DEREG973 DE - Term Deposit and Rate Range Agg
Task69 DEREG967 DE - Term Deposit and Rate Range

Task70 DEREG963 DE - Term Deposit

Task71 DEREGY964 DE - Large Exposures Customerwise

Task72 DEREG965 DE - Large Exposures Customerwise with Rank
Task73 DEREG966 DE - RLC Large Exposures to Banks

Task74 DEREG972 DE - Accountwise Cash Flows
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Task No. Derived Entity Code Derived Entity Description

Task75 DEREG974 DE - Regulatory Capital BOY

Task76 DEREG975 DE - Slippage in Loan Previous Year

Task77 DEREG976 DE - Slippage in Loan Current Year

Task78 DEREG977 DE - Slippage Credit Risk Account During the Year
Task79 DEREG979 DE - ALM Account Summary

Task80 DEREG987 DE - Account Write-Off Details QTD

Task81 DEREG290 DE - NPA Classification

Task82 DEREG291 DE - NPA Classification Rank

Task83 DEREG292 DE - NPA Classification Max Principal Amount
Task84 DEREG293 DE - RLC Exposures Classification

Task85 DEREG294 DE - SMA Classification Rank

Task86 DEREG295 DE - SMA Classification Maximum Principal Amount
Task87 DEREG289 DE - RLC Exp to Large Borrowers Group Rank
Task88 DEREG299 DE - RLC Exp to Large Borrowers Group

Task89 DEREG982 DE - RLC Exposures to Large Borrowers Group
Task90 DEREG983 DE - Terminal Information

Task91l DEREG984 DE - Cards Details

Task92 DEREG985 DE - Card Information

Task93 DEREG986 DE - Reg Account Details

Task94 DEREG988 DE - Limit Details

Task95 DEREG980 DE - RBS RatingWise SLR

Task96 DEREG981 DE - Issued Instrument Transaction

Task97 DERBS999 DE - Deposits and Borrowings

Task98 DERBS888 DE - Regulatory Capital Account Summary

Task99 DERBS001 DE - Reg Account Summary RBS

Task100 DERBS09 DE - Fund of Banks Net Worth-End of Previous FY-Borrower-wise
Task101 DERBS10 DE - Fund Exposures for Rep Line

Task102 DERBS08 DE - Fund Exposures-Borrowers exceeding 1 Percent-Banks Networth
Task103 DERBS16 DE - 1 Percent of Total Fund Exposures
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Task No. Derived Entity Code Derived Entity Description

Task104 DERBS002 DE - Asstes of Bank Reported in Balance Sheet

Task105 DERBS003 DE - Reg Capital Summary under RCA

Task106 DERBS004 DE - Exposures-Standard and Rated at Hurdle Rate
Task107 DERBS005 DE - Exposures-Standard and Rated below the Hurdle Rate
Task108 DERBS006 DE - Exposures-Standard and Rated above the Hurdle Rate
Task109 DERBSO009 DE - Fund Base Exposures greater than equal to 1 cr
Task110 DERBSO010 DE - Fund Base Exposures less than equal to 1 cr
Task111 DERBSO011 DE - Non Fund Base Exposures greater than equal to 1 cr
Task112 DERBSO012 DE - Non Fund Base Exposures less than 1 cr

Task113 DERBS11 DE - IFRS Account Summary

Task114 DERBS12 DE - IFRS Account Summary for past 90 days

Task115 DERBS13 DE - IFRS Account Summary Rank-wise

Task116 DERBS14 DE - 1st-2nd-3rd Net Trading PV01-90 days

Task117 DERBS30 DE - Top Borrowers Rank-wise

Task118 DERBS31 DE - Top 20 Borrowers

Task119 DERBS33 DE - Top Industries Rank-wise

Task120 DERBS34 DE - Top 3 Industries

Task121 DEREG990 DE - During the Quarter

Task122 DEREG991 DE - Beginning the Quarter

Task123 DEREG992 DE - FRAS YTD Summary

Task124 DEREG993 DE - RAQ Exposures to Large Borrowers

Task125 DEREG994 DE - Investment Details

Task126 DEREG995 DE - Market Info Detail

Task127 DEREG996 DE - SLR Securities Summary 3AF

Task128 DEREG997 DE - Counterparty Summary

Task129 DEREG998 DE - Cumulative Write-offs

Task130 DEREG999 DE - Counterparty Borrowings

Task131 DERBI001 DE - Counterparty Borrowings Rank-wise

Task132 DERBI002 DE - Counterparty Deposits
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Task No. Derived Entity Code Derived Entity Description

Task133 DERBI003 DE - Counterparty Deposits Rank-wise
Task134 DETR300 DE - Maximum Values NOOP

Task135 DETR301 DE - NOOP Rank-wise

Task136 DETR302 DE - 1st-2nd-3rd-Maximum values of NOOP
Task137 DETR304 DE - Forthnightly Sum of Bulk Depositors
Task138 DETR305 DE - Forthnightly Average of Bulk Depositors
Task139 DETR306 DE - Top 20 Depositors Assets Range-wise
Task140 DETR307 DE - Top 20 Depositors by Rank

Task141 DETR308 DE - Top 20 Depositors for Rank Hierarchy
Task142 DETR309 DE - Top 20 Depositors

Task143 DETR312 DE - Outstanding Amount for the last 90 days
Task144 DETR313 DE - Maximum Outstanding for the last 90 days
Task145 DERBS40 DE - Average Net Interest of 4 Pre-Quarters
Task146 DERBS41 DE - Net Cash Flows

Task147 DERBS995 DE - Market Info Detail for last 15 days
Task148 DERBS45 DE - Net Daily MTM for past 90 days

Task149 DETRO001 DE - Deposits Borrowings for 90 days

Task150 DETR002 DE - Daily Average of Liquid Assets past 90 days
Task151 DETR303 DE - Daily Average of NOOP

Task152 DETR400 DE - Reg Instr Details

Task153 DETR310 DE - Earnings

Task154 DETR311 DE - Fct Aggregate CONS CCY ALM Measures
Task155 DETR3001 DE - NPAs Movement

Task156 DETR3002 DE - Movement of NPA

Task157 DETR3003 DE - PSA

Task158 DETR3006 DE - MTM Assets

Task159 DETR314 DE - Reg Account BP Res Mat

Task160 DETR315 DE - Reg Account summary Res Mat Band
Task161 DETR3007 DE - Le Reg Capital Summary
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Task No. Derived Entity Code Derived Entity Description

Task162 DERBI0O04 DE - Cumulative Write-offs Previous Year

Task163 DERBIO05 DE - Cumulative Write-offs Current Year

Task164 DERBI006 DE - Litigations Previous Quarter

Task165 DERBI007 DE - Litigations Current Year

Task166 DERBIO08 DE - Assests Sold

Task167 DEQCCP2 DE - QCCP Regulatory Capital Account Summary

Task168 DERBIO09 DE - Regulatory Capital Rank

Task169 DEREG678 DE - RLC Exposures Reg Capital

Task170 DEREG679 DE - RLC Exposures to Large Borrowers

Task171 DEREG676 DE - Account Write-off Details CRILC

Task172 DEREG677 DE - Account Write-off Details CRILC

Task173 DETR3034 DE - Gross NPA-LESS-FYSD-Account Level

Task174 DETR3024 DE - Account Level Data to Run-Date Level

Task175 DETR3014 DE - Management

Task176 DETR3017 DE - Restructured Assets-EQUAL-FYSD-DATE

Task177 DETR3010 DE - Gross NPA-LESS-FYSD

Task178 DETR3012 DE - Gross NPA-BETWEEN-FYSD-DATE

Task179 DETR3011 DE - Gross NPAMovementCURR

Task180 DETR3009 DE - Write-offs

Task181 DETR3030 DE - Restructured Assets-GREATER THAN EQUAL-FYSD-DATE
Task182 DETR3020 DE - Restructured Assets-LESS-FYSD-DATE

Task183 DETR3018 DE - Restructured Assets-Slipp-NPA-BETWEEN-FYSD-DATE
Task184 DETR3015 DE - Total Borrowings

Task185 DETR3031 DE - LRM Summary QTR End Date

Task186 DETR3035 DE - Gross NPA-BETWEEN-FYSD-DATE-Account Level
Task187 DETR3037 DE - Closing Balance - Slippage

Task188 DETR3036 DE - Account-to-legal entity

Task189 DETR3027 DE - Account Level Data-BETWEEN-FYSD-FYED

Task190 DETR3028 DE - Account Level Data-BTWN-FYSD-FYED and FYSD-MISDATE
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Task No. Derived Entity Code Derived Entity Description

Task191 DETR3029 DE - Provision Made for NPA-Total Income

Task192 DETR3022 DE - Account Level Data to Run-Date Level-BETWEEN-FYSD-FYED
Task193 DETR3050 DE - Between FYSD-FYED-Mangmnt

Task194 DETR3019 DE - Liability-OS-Derivatives

Task195 DETR3051 DE - Deposits Borrowings for Rank

Task196 DETR3052 DE - Borrowers Rank

Task197 DETR3025 DE - Account-to-Management

Task198 DETR3060 DE - Date-Date-Account Level

Task199 DETR3061 DE - Date-FYSD-Account Level

Task200 DETR3062 DE - Date-Date-to-FYSD

Task201 DETR3063 DE - NPA-Upgradations

Task202 DETR3064 DE - Restructured Assets-LESS-FYSD-DATE-Account Level
Task203 DETR3065 DE - NPA-NetAdvncs

Task204 DETR3088 DE - Management Reporting-Average-Last 4 Quarter End Dates
Task205 DETR3077 DE - Management Reporting-Previous-90 Days

Task206 DETR3078 DE - Reg Date to FQED

Task207 DETR3090 DE - Borrowers by Party

Task208 DETR3091 DE - Top Borrowers by Party

Task209 DETR3092 DE - Industries by Fund Base

Task210 DETR3093 DE - Top Industries by Fund Base

Task211 DETR3094 DE - Industries by Fund Base Non SLR

Task212 DETR3095 DE - Top Industries by Fund Base Non SLR

Task213 DETR3096 DE - Industries by Fund Base OOB

Task214 DETR3097 DE - Top Industries by Fund Base OOB

Task215 DETR3098 DE - Industries by Fund Base OTD

Task216 DETR3099 DE - Top Industries by Fund Base OTD

Task217 DETR5000 DE - RAS EOP Borrowers by Party

Task218 DETR5001 DE - 1 Percent of Total Management

Task219 DETR5002 DE - Borrowers by Party exceeds 1 Percent
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Task No. Derived Entity Code Derived Entity Description

Task220 DETR6000 DE - RAS EOP Borrowers by Party OOB
Task221 DETR6001 DE - Borrowers by Party exceeds 1 Percent OOB
Task222 DETR7000 DE - RAS EOP Borrowers by Party OTD
Task223 DETR7001 DE - Borrowers by Party exceeds 1 Percent OTD
Task224 DETR8000 DE - RAS EOP Borrowers by Party NY

Task225 DETR8001 DE - Borrowers by Party exceeds 1 Percent NY
Task226 DETR5501 DE - Management EOP Rep Line-810K

Task227 DETR5502 DE - Management Range-wise

Task228 DETR5503 DE - Deposits by Party

Task229 DETR5504 DE - Deposit-Management-by Party

Task230 DETR5505 DE - Deposit-Management-by Rank

Task231 DEREG899 DE - Base Rate At Quarter Start

Task232 DEREG900 DE - Base Rate At Quarter End

Task233 DEREG898 DE - RBS Credit Risk

Task234 DEREG333 DE - ALM Account Summary DGA

Task235 DEREG897 DE - RBS Credit Risk ROI

Task236 DEREG896 DE - RBS Credit Risk WA ROI

Task237 DETR8050 DE - Reg Dep Percentile

Task238 DEREGS803 DE - Coupon Yield

Task239 DEREG895 DE - RBS Credit Risk WA ROI oY

Task240 DEREG891 DE - Classification

Task241 DEREG892 DE - Classification Rank

Task242 DEREG893 DE - Classification Max EOP Balance

Task243 DEREG894 DE - RAQ Exposures

Task244 DEREGS888 DE - RAQ Exposures Rank

Task245 DEREG889 DE - Provision and Overdue Interest Amount QTD
Task246 DEREG890 DE - TOP 50 RAQ Exposures to Large Borrower
Task247 DETR8101 DE - Write-offs greater than equal to FQSD
Task248 DETR8102 DE - Reg Account equal to FQSD and CreSta S
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Task No. Derived Entity Code Derived Entity Description

Task249 DETR8103 DE - Reg Account equal to MISDATE and CreSta Not S
Task250 DETR8104 DE - Reg Acct FQSD and MISDATE

Task251 DETR8105 DE - Write-offs from FRSH Slippages

Task252 DEREG664 DE - Country Risk Management

Task253 DEREG777 DE - All Aggregate Currency DGA

Task254 DETR3312 DE - For High Outstanding

Task255 DETR3313 DE - Maximum Outstanding for the Pre 90 Days
Task256 DETR8801 DE - Exposures Not Rated

Task257 DEREGS800 DE - Exposure to Large Borrowers Global
Task258 DEREGS801 DE - Exposure to Large Borrowers

Task259 DERBIO10 DE - Asset and Liability Exposures

Task260 DERBI333 DE - ALM Account Summary DGA

Task261 DETR3004 DE - Standard Asstes BOA

Task262 DEREGS815 DE - Foreign Exchange & Securities-Turnover
Task263 DERBI910 DE - Priority Sector Lending for Previous Year
Task264 DERBI097 DE - Hurdle Rate at Maximum Credit Rating Rank
Task265 DERBI096 DE - Maximum Hurdle Rate

Task266 DERBI095 DE - Final Hurdle Rate

4.3.2.2 RCA-Ill Report Batch DEs

Task No. Derived Entity Code Derived Entity Description

Taskl DERBI901 DE - Excluding Securitized Transactions
Task2 DERBI902 DE - Sub-Excluding Securitized Transactions
Task3 DERCA004 DE - Sub Operational Risk

Task4 DEQCCP4 DE - QCCP Collateral Amount

Task5 DERCAO008 DE - Sub Market Risk Specific

Task6 DENQCCP4 DE - NQCCP Collateral Amount

Task7 DERBS003 DE - Reg Capital Summary under RCA
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Task No. Derived Entity Code Derived Entity Description

Task8 DERBI900 DE - Other Assets of Bank

Task9 DENQCCP DE - NQCCP Reg Cap Account Summary
Task10 DETR316 DE - Market Risk Cap Summary

Task1l DERBS013 DE - Mrkt Risk Reporting

Task12 DERCAO007 DE - Market Risk Specific

Task13 DEQCCP3 DE - QCCP Exposure Amount

Task14 DEQCCP DE - QCCP Reg Cap Account Summary
Task15 DERCAO006 DE - Operational Risk

Task16 DEREG805 DE - Credit Risk Weight

Task17 DERCAO010 DE - CCR Lender

Task18 DERCA001 DE - RCA Credit Risk

Task19 DEREGO016 DE - NMR Off BS

Task20 DETR3005 DE - Standard Asstes

Task21 DERCA009 DE - Reg Capital Consolidated

Task22 DERBI903 DE - Excluding Securitized Transactions Mit
Task23 DEQCCP1 DE - Default Fund Exposures to QCCP
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4.3.3 Adding a Hint to a Derived Entity

Perform the following steps to add a Hint to a Derived Entity:
A. To add a Hint in a DE, perform the following steps:
1. Log into OFSAA application GUI.

2. Navigate to Financial Services Data Foundation = Unified Analytical Metadata - Business
Metadata Management - Derived Entity. The Summary Screen is displayed as follows.

i v | usEngishv | RRRUSER ¥

ORACLE Financial Services Analytical Applications

Object System C & Identity
e Financial Services Data Foundation > Unified Analytical Metadata > Business Metadata Management > Derived Entity
Financial Services Data Foundation v -
4 [@ Financial Senvices Data Foundation - Summary Screen )
» & Data Model Management Search and Filter 4 Reset
Enter 0 or more characters, up to a maximum of 30,
Data Management Framework
Codef Source Type v
4 [El unified Analytical Metadata
» 19! Dimension Management Short Description Authorized ()
4 [8 Business Metadata Management
@ avas Derived Entity
@ perived Entity
B pataset 4 Add B Edit Ml View & Delete Copy Search
#h Measure
N Mate
Build Hierarchy [ code Short Description Long Description Creation Date Source Type  View
@ pimension [ DENBSOT DE - BS-Common Account Su... DE - BS-Common Account Su... Thu Jun 01 23:38:52 GMT 2017 Dataset Yes
& Business Processor @ DENBS02 DE- BS-IFRS Account Summary  DE- BS-IFRS Account Summary Thu Jun 01 23:38:52 GMT 2017 Dataset Yes
uiﬂ Mep Malnishance [ DE11BS04 DE - BS-Fixed Assets DE - BS-Fixed Assets Thu Jun 01 23:38:52 GMT 2017 Dataset Yes
53] Expression - m— ; —
= [0 DEN1BS06 DE- BS-CAP INSTR DE- BS-CAP INSTR Thu Jun 01 23:38:52 GMT 2017 Dataset Yes
Filt
_ 0 DE11BS07 DE-11-BS-IFRS-Mgmt DE-11-BS-IFRS-Mgmt Thu Jun 01 23:38:52 GMT 2017 Dataset Yes
5 save Metadata
[ DE11BS08 DE-11-BS-IFRS-Mgmt-Borrow... DE-11-BS-IFRS-Mgmt-Borrow... Thu Jun 01 23:38:52 GMT 2017 Dataset Yes
» W Analytics Metadata
— DE113509 DE-11-BS-IFRS DE-11-BS-IFRS Thu Jun 01 23:38:52 GMT 2017 Dataset Yes
» B8 Rule Run Framework
—- = [71__DE11BS10 DE-11-BS-Borrowinas DE-11-BS-Borrowinas Thu Jun 01 23:38:52 GMT 2017 Dataset Yes v

3. Enter the DE Code and click Search. The corresponding DE Code and details are displayed.

v A v | usengishv | RRRUSER ¥

L_€" Financial Services Analytical Applications

Object System C & Identity

AL D Financial Services Data Foundation > Unified Analytical Metadata > Business Metadata Management > Derived Entity
Financial Services Data Foundation v

» B Data Model Management z Summary Screen 12

» EB pata Management Framework Search and Filter O, Search 44 Reset

Unified Analytical Metadata
» [@] pimension Management
4 [#9 Business Metadata Management Short Description Authorized o
% Alias

@ Derived Entity Derived Entity

8 pataset

o8 Measure =+ Add

=
B uild Hierarchy N ]
@ Dimension ¥ code Short Description Long Description Creation Date Source Type  View

& Business Processor ) T *EFROOS DES - Outflow Deposits Wit... DES - Outflow Deposits Wit... Sat Jun 03 19:10:52 GMT 2... Dataset Yes
==

Code DEFR008 Source Type v

fl View & Delete  Copy Search

B map maintenance
B Expression Page 1 of1(1-1ofiitems) K < >
(& Fitter
% Save Metadata
» b Analytics Metadata
» B8 rule Run Framework
» & Run Management =

4. Select the DE Code and click Edit. The DE details are displayed.
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USEngiish ¥ | RRRUSER ¥

ORACLE’ Financial Services Analytical Applications

Object System C. & Identity
Sekctapacations Financial Services Data Foundation > Unified Analytical Metadata > Business Metadata Management > Derived Entity
Financial Services Data Foundation v i
» B pata Model Management =~ Der[ved Ermty Deta\]s
» [ Data Management Framework Derived Entity Details ¢ Reset
Unified Analytical Metadata * code I Apphcstion Name

» [@] bimension Management

4 [ Business Metadata Management * Short Description ' DES - Outflow Deposits With Collater Source Name
@ Alias
@ DEIE Long Description ' DES - Outflow Deposits With Collater Refresh Interval None v
& pataset
* Source Type | Dataset v Refresh Method  None v
o Measure
Build Hierarchy Aggregate o Enable Query Rewrite
@ pimension ¥
[ Business Processor Materialize View O Enter O or more characters, up to a maximum of n
4000.

B8 wap maintenance
[ Expression
[ Fitter
% Save Metadata
» W Analytics Metadata
» B8 rule Run Framework
» & Run Management =

DataSet Name DSFR008 - DS - Outflow Depo... ¥

Metadata Tree E& Close

Available Values
» Metadata for Source Type (partial)

5. Enter the Hint for the DE and click Save.

B. To execute the Hint added in the DE, perform the following steps:

1. Navigate to Financial Services Data Foundation - Operations - Batch Execution. The
Batch Execution screen is displayed.

v A v | usEngish v | RRRUSER v

ORACLE Financial Services Analytical Applications

Object. System C & Identity

SekctApiicationy Financial Services Data Foundation > Operations > Batch Execution

Financial Services Data Foundation v s
@D‘"‘E"SW" - Batch Execution @ |
& Business Processor
P map maintenance » Batch Mode
B3 Expression Mode ® Run () Restart () Rerun ‘
Filter
% Save Metadata 2 Search
» bAna\yucs Metadata Batch ID Like FSDFINF_ Batch Description Like | [2052] I 1
» BB Rule Run Framework Module [ v Last Modification Date  Between = And
» & Run Management
| » Batch Details = 1-10/427 LKV
4 [ operations BaichID A Batch Description
BB Batch Maintenance FSDFINF_1495864287429 BASE_RUN_27MAY_RUN1
Batch Execution FSDFINF_1495867022922 US_TEST
I Batch Scheduler | FSDFINF_1495870042538 TEST1

& Batch Monitor
Batch Cancellation
% view Log
Processing Report
» B setings
[ metadata Browser

[
) | FSDFINF_1495871481537
| FSDFINF_1496069581825
| FDFINF_1496077344153
| FSDFINF_1496155048101

US_BASERUN_RUN1
SR_10M_29MAY
USFED_10M_29MAY
USFED_10M_RUN2

!

(] | FSDFINF_1496207268358
[ | FSDFINF_1496297940992
(71 | FSDFINF_1496312124468

US_10M_RUN3_FKD
USFED_10M_RUN3_FKD
SR_10M_FKD_1JUN

2. Enter the Batch Description Like and click Search.
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L€ Financial Services Analytical Applications

| usengish v | RRRUSER ¥

Object

Select Applications

Financial Services Data Foundation

@ pimension

B map maintenance
Ed expression
[ Fitter
% Save Metadata
» B Analytics Metadata
» B8 rule Run Framework
» & Run Management
4 [ operations
B Baten Maintenance
B Batch Execution
B Batch Scheduler
[ Baten Monitor
® Baten cancellation
& view Log
Processing Report
» B setings
[ wetadata Browser

[ Business Processor

& Identity

Financial Services Data Foundation > Operations > Batch Execution
> Batch Mode

Mode ® Run () Restart & Rerun
» Search |
Batch ID Like FSDFINF_ Batch Description Like | 2052
Module [ v Last Modification Date | Between = And =
[ » Batcn Details [ 8.l 1-10/10 01 E
|Batchip & Balch Description

2 ‘ FSDFINF_BATCH1

CUSTOM_FRY2052A_RESAVE
CUSTOM_2052A_RESAVE_SEQ

| [ | FSDFINF_CUSTOM_2052A_RESAVE_SEQ
| [ | FSDFINF_CUSTOM_FRY2052A_REFRESHDE
SDFINF_CUSTOM_FRY2052A_RESAVEDE

CUSTOM_FRY2052A_REFRESHDE
CUSTOM_FRY2052A_RESAVEDE

SDFINF_USFED_FR2052A_AMX_RFRSH

This Batch refreshes the RRS USFED Materialized Views for FR2052A

(] | FSDFINF_USFED_FR2052A_REFRESH
(] | FSDFINF_USFED_FR2052A_RFRSHPV

This Batch refreshes the RRS USFED Waterialized Views for FR2052A
This Batch refreshes the RRS USFED Materialized Views for FR2052A

‘ FSDFINF_USFED_FRY2052A_AMX_RSAVDE

This Balch Resaves the RRS USFED Derived Entity for Creating MVIEWS for

= FRY2052A
| FSDFINF_USFED_FRY20524_RESAVEDE ~This Balch Resaves fhe RRS USFED Derived Entiy for Creating MVIEWS for
: = = = FRY2052A
‘ . This Batch Resaves the RRS USFED Derived Entity for Creating MVIEWS for
: = = = FRY2052A
| » Task Details [ ®me&: ] s 1-10728 £ )
Taerin 4 [Taek Pacorintion | Matadata ot PR [

3. Select the modified/ required DE for Batch Execution under the Batch Details.

ORACLE Financial Services Analytical Applications

wn ¥ Us-English v RRRUSER ¥

Object

Select Applications
Financial Services Data Foundation

& Measure
Build Hierarchy
@ Dimension
¥ Business Processor
L] Map Maintenance
i Expression
Filter
5 save Metadata
» b Anaiytics Metadata
Rule Run Framework
» 8 Run Management
4 @Operanons

Batch Maintenance
Batch Execution
[ Batch Scheduler
& Batch Monitor
Batch Cancellation
& view Log
Processing Report

» & settings
.

&dentity

Financial Services Data F

Task
Taskd Resaving the MetadataReSave.sh,FSDFINF SYSADMN

RRS USFED DE 856 DEFR013

- DEFR013

jation > Operations > Batch Execution

RUN EXECUTABLE N

Task for
Tasks Resaving the MetadataReSave sh,FSDFINF SYSADMN
RRS USFED DE 856 DEFR017
- DEFRO17
Task for
Taské Resaving the MetadataReSave sh,FSDFINF SYSADMN
RRS USFED DE 856 DEFR025
- DEFR025
Task for
Task7 Resaving the

sh,FSDFINF SYSADMN

RUN EXECUTABLE N

RUN EXECUTABLE Task1 N

BuUN EYECUTAR E Task1 L

RRS USFED DE 856 DEFR(
- DEFR026 E |
Task for

Taske Resaving the MetadataR{
RRS USFED DE 856 DEFR!
- DEFR030

Task for

@ http://den02svw.u...  —

Hiwe V0 K

Task1 N

i Resaving the

3

RRS USFED DE 856 DEFRI

- DEFR036

Task for
Resaving the
RRS USFED DE 856 DEFR

63 {1 [l |1
18 {13 [I% 1
15 {18 [l |1
163 (12 |15

Task10

13 (IS |1 (12 1+

- DEFR038

» Information Date

f

Date

4. Select the Date and click Execute Batch. After execution, the DDL reflects the Hint added to the

DE.

4.3.4 User Roles

Following are the user roles for derived entity:

¢+ Reporting Analyst: This user can create, modify, and delete a derived entity.

¢+ Data Analyst: This user can view the derived entities.
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4.4 Rules Run Framework Features

OFSDF Interface with Lombard Risk for RBI uses the following Rules Run Framework of OFSAA. For
details on the features refer to OFS Analytical Applications Infrastructure User Guide in OTN
documentation library.

¢+ Rules: Financial institutions require constant monitoring and measurement of risk in order to
conform to prevalent regulatory and supervisory standards. Such measurement often entails
significant computations and validations with an organization’s data. Data must be transformed to
support such measurements and calculations. The data transformation is achieved through a set
of defined Rules.

REG REP uses Rules for reclassification of dimensions.

¢ Process: A set of Rules collectively form a Process. A Process definition is represented as a
Process Tree. The Process option in the Rules Run Framework provides a framework that
facilitates the definition and maintenance of a Process. By defining a Process, you can logically
group a collection of Rules that pertain to a functional process.

¢ Run: The Run feature in the Rules Run Framework helps you to combine various components
and/or processes together and execute them with different underlying approaches. Further, run
conditions and/or job conditions can be specified while defining a run.

4.5 Dimension Mapping

Each cell reference is mapped to a set of dimensions and measures. This mapping is documented in
excel and then converted to a Decision table through an offline utility provided by AgileREPORTER.
Decision table is a metadata object within AgileREPORTER that stores the criteria for deriving value for
each cell reference. The metadata is packaged for regulatory report as part of the OFS Risk Regulatory
Solution. Decision table process within AgileREPORTER reads the metadata and derived entity published
by OFSAA to populate data required for returns for the specified date and legal entity.

The following table is an example of dimension mapping. Each cell reference is mapped to a set of
dimension members and measure. If a dimension is left empty for a cell reference, it indicates that it is not
participating in the mapping process. If there are multiple mappings for a cell reference, then the value of
this cell can come from any of these criteria.

Decision mapping table is processed against the contents of derived entity to reporting data. Each record
of the derived entity is matched against the criteria specified in the decision table to identify the cell
reference and derive return data (such as, cell reference and cell value).

Table 7: Dimension Mapping Example 1

Cell References Is Derived? Standard Product Bucket Bucket Measure
Type Code Category Type

RBIIRSP022R0020C0020 No Perpetual Cumulative | 1 to 28 days IR Agg Outflow
Preference Shares Amount

RBIIRSP022R0020C0030 | No Perpetual Cumulative | 29 days to 3 IR Agg Outflow
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Preference Shares months Amount
RBIIRSP022R0020C0040 | Yes
RBIIRSP022R0020C0050 No Perpetual Cumulative | Over 6 months IR Agg Outflow
Preference Shares and upto 1 year Amount
RBIIRSP022R0020C0060 No Perpetual Cumulative | Over 1 yearand | IR Agg Outflow
Preference Shares upto 3 years Amount
RBIIRSP022R0020C0070 No Perpetual Cumulative | Over 3 years IR Agg Outflow
Preference Shares and upto 5 years Amount

The following table is derived after converting the dimension member and measure names into
corresponding dimension member codes (not surrogate keys) and measure codes. This decision table
mapping is provided for each decision table in excel format as per template. AgileREPORTER converts

the decision table mapping present in excel into configuration entries within their schema.

Table 8: Dimension Mapping Example 2

Cell References Is Derived? | Product Type LSl SEmE.T Measure
Type Country
RBIIRSP022R0020C0020 | . Perpetual Cumulative | 1 to 28 days IR MSREG976
Preference Shares
RBIIRSP022R0020C0030 No Perpetual Cumulative | 29 days to 3 IR MSREG976
Preference Shares months
RBIIRSP022R0020C0040 | Yes
RBIIRSP022R0020C0050 No Perpetual Cumulative | Over 6 months IR MSREG976
Preference Shares and upto 1 year
RBIIRSP022R0020C0060 No Perpetual Cumulative | Over 1 year and | IR MSREG976
Preference Shares upto 3 years
RBIIRSP022R0020C0070 Perpetual Cumulative | Over 3 years IR MSREG976
No Preference Shares and upto 5
years

Note: All the dimension member codes that are used in the decision table are preseeded by OFSAA and
cannot be modified. Therefore, if you have other member codes in the dimension, then you must
re-classify them by using re-classification rule post load, or value-code mapping during load.

Decision tables must be prepared closer to the report submission period. In some cases, reclassification
of multiple dimensions which result in a single unified reporting dimension must be performed in order to
address the complexity of decision table. Reclassification rule is defined in OFSAA and packaged as part
of OFSAA Risk Regulatory Reporting Solution.
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In some cases, certain sections of the schedule or the entire schedule can be a list of data rows without
any mapping to fixed set of dimension members. For example, Top 20 counterparties, List of Available for
Sale (AFS) - securities. In such cases, since there are no cell references, decision table mapping
specifies the names of dimensions and measures of derived entities in ‘sheet’ column or ‘row’ column of
the template.

Note: As a part of the solution, metadata exists as out-of-box / pre-configured with installer.
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5 Report Submission

This chapter provides an understanding of the report submission process. It includes:
¢+ Report Submission: AgileREPORTER to Requlator
¢ Edit Checks/ Validity Check/ Quality Checks
¢+ Report Templates to be used in AgileREPORTER

5.1 Report Submission: AgileREPORTER to Regulator

After OFSAA has prepared and hands off the data as required to Lombard Risk, the subsequent activities
are performed within the AgileREPORTER.

Lombard takes care of the report format as per the regulatory requirement which may be eXtensible
Business Reporting Language (XBRL)/ XML/ Excel / .Data/ XML and so on.

5.2 Edit Checks/ Validity Check/ Quality Checks

The AgileREPORTER carries out the report level / submission check comprising Edit Chceks / Validity
Checks / Quality Checks as provided by the regulator.

NOTE: Refer to the AgileREPORTER user documentation provided by Lombard Risk, for details of
activities within the AgileREPORTER.

5.3 Report Templates to be used in AgileREPORTER

The report templates to be used in AgileREPORTER are listed as follows:

Report Name Template Version
BSRII BSRII_v3
BSRVII BSRVII_v2
CICDP CICDP_v1
CRILC CRILC_v5
CUSTAT CUSTAT_v2
DSB3ROR DSB3ROR_v3
DSBIALE DSBIALE_v6
EXPI EXPIl_v1
FORMAS42 FORMAS42_v3
FORMVIII FORMVIII_v4
FORMX FORMX_v3
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Report Name Template Version
GTCAII GTCAIl_v1
IRS IRS_v4
LCRBLR LCRBLR_v3
LR LR _v3

RAQ RAQ_v6
RBSIXBRL RBSIXBRL_v5
RBSTR1 RBSTR1_v3
RBSTR3 RBSTR3_v5
RCAIII RCAIll_v4
RETCGR RETCGR_v1
RLC RLC_v4
SAQLO1 SAQLO1_v2
SAQLO2 SAQLO2_v2
SLIPPAGE SLIPPAGE_v2
SLR SLR_v3
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5.4 Supported Report Template Version and Activation Date

The AgileREPORTER contains the details of the Report template version and the activation date of the
same. This can be accessed by selecting the Entity setup option in the Settings Menu which enables the
user to Add, Modify, and Delete Entitites. Click on a created Entity to access report templates according
to version and the activation date, and assign the necessary privilages as required.

Lombard Risk | Dashboard, XBRL Checker ~ hisys | %% @
Entity and Return Administration Deleted Entities
Hide Show
[l import Y Export
Entity Setup x Add new entity
W Canie sed foreporing? o v
Edit Entity Assign Returns
RBI
~
Return name

BSRIv1 Assign privileges
BSRIv2 Assign privileges
BSRIIv1 Assign privileges
v| BSRIIW Assign privileges
BSRINv1 Assign privileges
BSRVII vi Assign privileges
«| BSRVIIv2 Assign privileges
CICDP v1 Assign privileges

CRILC vi Assign privileges v

[ e |

Figure 21: AgileREPORTER Entity Setup

Refer to the OFS AgileREPORTER User Guide for more details.
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6 Maintenance

This chapter provides an understanding of the maintainence process for the regulatory templates.

Changes to regulatory template is one of the most common and continuous activity. The following steps
help to assess the impact (You can replace the measure, dimension for existing dataware housing
configuration pack using the below process):

1. Choosing different execution as a final. After report verification, if requirement is to change the
execution, then you must visit Marking Run as Final section. After making these changes you
must refresh Derived Entities (Executing Batch to Resave Derived Entities). Then
AgileREPORTER also needs to retrieve returns so that revised data is reflected on
AgileREPORTER.

2. If Executing Batch to Resave Derived Entities is not working, you can look for Batch Operation
Log files. For file path, refer to OFS Analytical Applications Infrstructure Installation Manual in
OTN documentation library and search for ficdb/log.

3. To apply revised patch, refer to the ReadMe file for instructions to be followed.

4. To update revised data warehouse configuration pack, perform the following instructions.

i. Click Settings = Administration - Data Warehouse Integration.

Lombard Risk | Dashboard XBRLChecker - hisys | 3% @

1Y) Create New 3 1mport adjustments ~ Export to Regulator Format Users,

Privilege Groups
Regulator : SEalEs
REFERENCE DATE ¢ EDITIONS ~ M0| User Groups PERIO!

RETURNS ¢  VERSION 2
Reserve Bank of India hd LOCK  VALIDATION  X-VALIDATION GLOBALVALIDATION AFPROVAL

0310312014 2]

Calendar >

(-]

© UNKNOWN NO ATTESTATION NEEDED (1) p5nas

[ 1]
@
43
2

0972 Form Schedule Binding Daily

03/03/2014 © UNKNOWN NO ATTESTATION NEEDED 0073 Calculation Engines Daily

z

I
o
e
B
E

DSB3ROR 03/03/2014 @ UNKNOWN NO_ATTESTATION NEEDED ogr{ Config Package Binding Daily

[ 1]

Data Warehouse Integration

oorf Daily
4 Back

oord Daily

DSBIALE 0300372014 @ UNKNOWN NQ ATTESTATION NEEDED

=
I
[ 1}

[T N

EORMVII 03/03/2014 © UNKNOWN NO_ATTESTATION NEEDED

[ 1}

RS 03/03/2014 © UNKNOWN NO_ATTESTATION NEEDED 0972012016 17:11:35  SYS Daily

=
I
[ 1]

LCRBLR 03/03/2014 @ UNKNOWN NO_ATTESTATION NEEDED 091612016 21:08:56  SYS Daily

[ 1}

RAQ 03/03/2014 © UNKNOWN NO_ATTESTATION NEEDED 0072012016 16:33:42  S¥S Daily

RBSIXBRL 03/03/2014 @ UNKNOWN NO_ATTESTATION NEEDED 0972012016 165316 SYS Daily

o =

RCAlll 03/03/2014 © UNKNOWN NO ATTESTATION NEEDED 002012016 16:49:16 VS Daily

[ 1}

QOO QOO Q0QQOQQO®OP®
OO OOOO0OO0OOOO

SR 03/03/2014 © UNKNOWN NO ATTESTATION NEEDED (1)

1 15 [v]

S5 00110201604:2455  SYS Daily

-

Figure 22: Data Warehouse Integration

ii. Click Add to add a contextual button.
iii. Enter details of the contextual button.
Name: It is the text that needs to be displayed in the contextual button.

URL Pattern: Replace <<OFSAA HOST>>, <<OFSAA PORT>> and
<<OFSAA CONTEXT>> with host, port and web context of the environment where OFSAA
is installed. Replace <<OFSAA HOST>> with the name of information domain.

http://[<<OFSAA HOST>>:<<OFSAA PORT>>/<<OFSAA CONTEXT>>/OFSAADrilldow
n/drilldownreport.jsp?cellid=${cellld}&infodom=<<INFODOM>>&leqgalentity=${entityCode}
&run=${run}&date=${referenceDate}
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Example:

http://127.0.0.1:8080/ofsaa/OFSAADrilldown/drilldown.jsp?cellid=${cellld}&infodom=0OFS

FSDFINFO&legalentity=${entityCodel&run=${runl&date=${referenceDate}

i. Use http or https depending on the protocol configured for OFSAA.

ii. Pick anicon.

iv. Click Add to save the details.

Lombard Risk | Dashboard

Data Warehouse Integration

OFSAA Contextual Buttons
o Add Contextual Button
Ao
Name:

URL Patiem

Buit in Variable:

= S{celllq}

S{entityName}

2

= S{formCode}

= sitableCode}

DESCRIPTION

butiont

XBRL Checker

ICON ¢

chisys | 4% @

Al

Figure 23: Adding Contextual Button

5. After the data ware configuration pack is updated, Lombard Configuration pack must reflect this.

Note: Refer to Lombard Risk AgileREPORTER User Guide for details.
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7 Troubleshooting Guidelines

This section covers troubleshooting guidelines for user of Oracle Financial Services Regulatory Reporting
Integration with AgileREPORTER, hereafter called as Integration.

Integration users provide the data inputs through the OFSDF where data is loaded, processed and results
are made available for reporting purposes. Integration package then makes this data available in required
formats to AgileREPORTER. In AgileREPORTER, this data is then aggregated according to the reporting
requirements and end users view this from AgileREPORTER User Interfaces designed for the Viewing /
Editing of this aggregated data.

This section provides detailed guidelines on how to troubleshoot the data issues tracing back the data
flow from AgileREPORTER.

7.1 Prerequisites

It is assumed that user can login and see following menus and respective reports in AgileREPORTER.

Lombard Risk | Dashboara XBRLChecker  ~ hisys = %% @
17 Create New (5 import adjustments ~ Export to Regulator Format 1) Export @j Retrieve Retum
Regulator : STATUS
RETURNS ¢  VERSION ¢  REFERENCE DATE ¢ EDITIONS ~ MODIFIED ¢ MODIFIEDBY ¢  PERIO!
Reserve Bank of India v LOCK  VALIDATION  X-VALIDATION GLOBALVALIDATION ~APFROVAL
% Bswl 2 0300312014 o 2} @ UNKNOWN NO ATTESTATION NEEDED (O) M52 002012016 13:11:43  SYS Daiy
Entity
& BSRVI 2 0310312014 o} 2} © UNKNOWN NO ATTESTATION NEEDED 091202016 07:4228  SYS Daily
& DsBIROR 2 0310312014 ) [} @ UNKNOWN NO ATTESTATION NEEDED 09162016 20,0514 SYS Daily
Form
& DsBIAE 3 0300312014 o [} @ UNKNOWN NO_ATTESTATION NEEDED 0010/2016 16:3028  SYS Daily
& EORMVI 3 0310312014 o 2} @ UNKNOWN NO ATTESTATION NEEDED 001202016 16:5822  SYS Daily
Available date
& s 2 0340312014 o [ @ UNKNOWN NO_ ATTESTATION NEEDED 001202016 17:1135  SYS Daiy
% LcREIR 3 0310312014 o 2} @ UNKNOWN NO ATTESTATION NEEDED 091162016 21:0856  SYS Daily
§ Rao 2 0310312014 ) [} @ UNKNOWN NO ATTESTATION NEEDED 091202016 16:39:42  SYS Daily
& RESXERL 2 0300312014 o 2} @ UNKNOWN NO ATTESTATION NEEDED 091202016 16:53:16  SYS Daily
% Roal 1 0310312014 9 [} @ UNKNOWN NO ATTESTATION NEEDED 0012072016 16:40-16  SYS Daily
& ar 2 0340312014 9 2} @ UNKNOWN NO_ ATTESTATION NEEDED % QU192016 042488 SYS Daiy
1 15 [v]

Figure 24: AgileREPORTER

This means configurations activities for the AgileREPORTER and OFSAA are completed. Set up activities
for Entity is done and reports templates as shown above are available for viewing. Report Names shown
in the figure are for illustration purpose and actual name depends on the integration pack licensed.

7.2 Troubleshooting Use Cases

7.2.1 Unable to Generate Report

If you are unable to generate reports, meaning none of the derived entities referred in the report has rows
for the LE/date combination, then you must refer to Installation Manuals of AgileREPORTER or OFSAA
Integration pack for further instructions and steps to be followed.

If the process mentioned in Installation Manual is correctly followed and still report list is not available
then you are requested to login the bug / service request with Lombard Risk.
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7.2.2 Data Unavailable in AgileREPORTER

This is a use case where you are logged in to AgileREPORTER, and selected particular regulatory report
for appropriate entity and As of Date, but unable to generate the report.

7.2.2.1 Fetching Null or Zero Values

AgileReporter is showing either Zero or Null values. It indicates that Derived Entities has data (however,
all required filer conditions are not matching and resulting in zero value output) or Derived Entiy does not
have data at all.

Lombard Risk  FORMVIIl v3 Reserve Bank of India / IN 03/03/2014 No Attestation Needed
AsShowimporilog  ~ Adusimenis  ~ ExporiToFile  ~ Exportto RegulatorFormat | Y Live Validation Y Validate Now ~ Workflow
Editions 09202016 16:58:22 #4 = (D fE nstances 1 -
Net Value for SLR
. - P
Particulars Face Value (1) Book value (2) | Depreciation Held 3) | o, = VTP A Pages
PART I: - Government Securities °
e NULL| NULL| NULL] NULL| &
0.00] 0.00| 0.00) 0.00] °
0.00] 0.00] 0.00] 0.00
0.00 0.00 ool = FormVlliMain_P1
Annex_P2
[PART II: - Other Approved Securities
T o T T Annexil_P3
|opening Balance ULL| NULL] NULL| VULL|
0.00] 0.00| 0.00) 0.00]
0.00] 0.00| 0.00] 0.00]
[closing Balance (ab) 0.00] 0.00) 0.00] 0.00]
[TOTAL VALUE OF SECURITIES FOR THE
IPURPOSE OF SLR:
R 0.00] 0.00| 0.00| 0.00]
PART | 0.00] 0.00] 0.00| 0.00]
orac 0.00] 0.00| 0.00| 0.00]
3318 vuLL | M

Figure 25: Fetching Null or Zero Values

You must validate as:
1. Derived Entity has data:
a. Execute the Derived Entity / Materialized views to check if Derived Entity has data or not.
b. If Derived Entity / materialized view has data but not showing in AgileREPORTER, you
must log a Bug / Service Request with Lombard Risk.
2. Derived Entity does not have data:
a. Execute the Derived Entity / Materialized views to check if Derived Entity has data or not.
b. If Derived Entity does not have data, then check the Business Metadata excel for a given
schedule.
c. Check Worksheet titled ‘Derived Entity’ in Business Metadata excel. Get all the derived
entities for a given schedule.
d. Get dataset for each derived entity.
e. Execute datasets in OFSAA FSDF Atomic Schema to check if data is available for a
given dataset joins.
f. If data is available in dataset queries, you must log a Bug / Service Request with
AgileREPORTER.
g. If datais not available in dataset, then check if selection of Entity, Available Date (as of
date) is appropriate and required executions are available. If Entity, As of Date and Run
executions are correct and still data is not available, then you must log a Bug / Service

Request with Oracle Support.
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7.2.3 Data Available in AgileREPORTER but Not as Expected
This use case where you are able to refer data for a required cell of a schedule in AgileREPORTER,;
however, value shown differs from expected value.

Let us take following example to illustrate the steps to be followed. This refers to RegCapitalBasellllC_P2
from RCAIII v1 report from RBI. Particular cell referred here is RBIRCA3P002R0110C0030 —

Common Equity Tier 1 capital (CET1): instruments and reserves:

1. Interest free funds from H.O. (for Foreign banks):

Lombard Risk RCAIll v1 Reserve Bankof India/IN 03/03/2014 No Aftestation Needed o

A show Import Log ~ Adjustments ~ ExporiToFile  ~ ExportloRegulator Formal | &Y Live Validation 7 Validale Now ~ Workow

Editions | 09/20/2016 16:49:16 #3 v (D) Ferez=  instances 1 -

A Pages "

Computation of Regulatory Capital (Consolidated)

o
o
0

RWA_P1

RegCapitalBaselliC_P2

CRONBSexcl.Sec.C_P3

(Rs. in Lakh)

Regulatory
adjustments / Total Reguiatory

Eiigible amount  deductions - Amounts adjustments / Remarks
subject to pre-Basel ll  deductions (3+4)

treatment

CRONBSexcl.Sec.C_P4

CROnBSexcl. Sec.C_P5

CRONBSexcl. Sec.C_P6

2
[Common Equity Tier 1 capital (CET1): instruments and reserves EROISEE Y
[Common shares (paid-up equlty capital) 7,200.00
2 [Stock surplus (share premium). 7,400.00 CROfBSSec P8
|3 |Statutory reserves 1,600.00 CRoNBSReSec_P9
|4 |Other disclosed free reserves 1,800.00
|5 |Capital reserves ing surplus arising out of sale proceeds of assels 2,000.00 CROffESReSec_P10
| 6 |Balance in Profit & Loss Account at the end of the previous financial year 2,200.00
7__|Current Financial Year Profit, to the extent admissible 2,400.00 ERLINTEE P
[Minority Interest in Common Equity Tier 1 captal of consolidated subsidiaries 0
8 |be recognised 2,600.00 CRMROfES_P12
9 [interest free funds from H.O_( for Foreign banks) 2,800.00) FailedTrn.OnBS_P13
10_|Statutory Reserves keptin Indian books ( for Foreign banks) 3,000.00
11 3200.00 FailedTrn OffBS_P14
[Remittable surplus retained in Indian books (not repatriable) [for Foreign banks]
Capi n T " P CCRAsBorower_P15
12 |Capital Reserves (non-repatriable surplus from sale of assets in India held in & 3.400.00
separate account) [for Foreign banks] CORAsLender_P16
Interest free funds remitted from abroad for acquisition of property and held in a
13 | 3,600.00
separate account ( for Foreign banks) GGRGDS_P17
14 [Any other instrument permitted by RBI (please specify under remarks column) 3,800.00 VULL ST EELEE
. " . - v
Common Equity Tier 1 capital before regulatory adjustments (sum of v
15 |oomon Sauly Tierd caniial before regulatory adiustments L for 35000 00 it MidRiskSpecificAFS_P19

Figure 26: RWA_P1 from RCAIll v1 Report

You can drill down for each cell to check details of data as what is included in aggregation. To drill down,
click the value of particular cell and it is shown highlighted. It shows OFSAA data lineage icon on clicking
as shown in Figure 27.
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Lombard Risk RCAIII v1 Reserve Bankof India/IN 03/03/2014 No Aftestation Needed *®
Ashowimporilog - Adustments - ExportToFile  ~ Exportto Reguiator Format | &) Live Validation &Y Validate Now ~ Workflow
Editions | 09/20/2016 16:49:16 #3 v (D) Ferez=  instances 1 -

Pages ~

o

0

0

RWA_P1

RegCapitalBaselliC_P2

CROnBSexcl Sec.C_P3
CRONBSExcl Sec.C_P4
CRONBSexc.Sec.C_P5
CROnBSexcl Sec.C_P6
CROnBSSec_PT
CROfBSSec_P3
CRonBSReSec_P9
CROfBSReSec_P10
CRNMROfIBS_P11
CRMROTES_P12

° 28001 direct cell edit FailedTrn.OnBS_P13

OFSAA FailedTrn.OfBS_P14

] CCRAsBorrower_P15

CCRAsLender_P16
CCRCDS_P17
MKiRiskSpecificHFT_P18.

MiiRiskSpecificAFs_P1a Y

Figure 27: OFSAA Data Lineage Icon

Make sure that you are logged in to OFSAA infrastructure before clicking Data Lineage icon.
¢ If you are not already logged in, clicking here opens the OFSAA infrastructure login window. Log
in using appropriate credentials and come back to Report Portal and click the same Data
Lineage icon again.
¢+ If you are already logged in to OFSAA Infrastructure, the Data Lineage first page opens as shown
in Figure 28.

Data Lineage

Run Execution id Date

Legal Enty Reference dentifier

(2} =
OQVERDUE EXCEPTION FLAG 90DAY | Entity Country1D | Requistory Product Type Code | Standard Party Type Code | Standard Party Type Level 4 Code | SectorCode | Reaulatory Credit Status Code | Sector Financing Indicator | Customer Size | Risk Sector Coc
IN HELOAN
IN HELOAN

» Derived Entity : DE - Req Account Summary Asset Quali

®

Wicro

w

Wicro

Figure 28: OFSAA Data Lineage Page

Top block of this screen shows following information which helps to connect the AgileREPORTER
aggregated data to OFSAA references.

1. Run Execution ID: This refers to OFSAA Execution ID chosen for a given report.

2. Date: This refers to AS OF DATE selected for a given report.

3. Legal Entity: This refers to the OFSAA Legal Entity for whom the report is generated.

4. Reference Identifier: This is the cell reference for which data drill down / lineage is being

checked.

Second block displays all hierarchies with values used in a given Derived Entity and measures
aggregated for a given combination of a hierarchy values.
To refer the measure values, scroll rightwards using horizontal scroll bar at bottom of second
block. On extreme right, measures are displayed as shown in Figure 29:
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Data Lineage

Run Execution 4 Date

Legal Entity Reference dentifier

@ B
41 |pastiueFiaq  |RestructuredFiag |IERS Stage Code | ExposureDefauit StatusFiaq | Range of Sanctioned Limit  Lakhis | Ranae of Sanctioned Limit 25 Lakns | Holdin Type Code | ReqDelinquencyBand | Eauity Traded Flag | RAS Fop Balance RCY
941 460,082.00
941 460,081.00
< >

» Derived Entity : DE - Red Account Summary Asset Quali

Figure 29: Measure Values

Only measure values are hyperlinked indicating that they can be drilled down further. On clicking
the amount, second level drill down show the lowest granularity data available for a given cell
reference.

7.2.3.1 Using Drill Down with Data Lineage View

Data Analysts/You can then compare these accounts and their respective monetary amounts with
expected values. One can check the following:

1. Allrequired accounts are shown in aggregation

2. Unwanted accounts are not included in aggregation

3. Measures / Monetary amounts at account granularity are as expected.

Any deviation from expectations can be then checked back for:

1. If measure is stage pass through, then validate using T2T to verify if stage data is as expected or
must be corrected.

2. If measure is processed, then validate using T2T to verify processing measure is correctly moved
to result area.

3. If reclassified hierarchies are showing unexpected values, check Rules and source hierarchies of
rules. This use case needs close verification to ensure that all source hierarchies have required
values or Rule sequence which can lead to overwriting the values.

4. If all the source data is as expected and result area is now showing unexpected output, then log a
Bug / Service Request with Oracle Support.

7.2.3.2 Data Lineage View is not available

If the second block does not show any data, then data analysts/you are advised to refer to the data set
worksheet of Business Metadata.

Data Lineage

Run Execution Date

Legal Entiy Reference dentifier

» Derived Entity : DE - STD Account Head  (0) B

Capital Comp Group Hierarch Acct Head Id Hierarchy STD Acct Head Amount

Figure 30: Data Lineage Unavailable

There can be few reasons why second block does not show the data:

1. Internet connection is timed out or broken down - in this case clicking Data Lineage on
AgileREPORTER results in a black second block. To rectify this, re-login to OFSAA infrastructure
and AgileREPORTER.

2. Data Lineage view works after Metadata is published using OFSAA Infrastructure. To validate if
Metadata is properly published or not.
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3. If Metadata is properly published and second block still does not show the data, then start with
Derived Entity code shown at the beginning of second block. This Derived Entity code is available
even if data is not available.

4. Using this Derived Entity code data analysts are advised to refer to OFSAA Business metadata
with worksheet name as ‘Derived Entity’. Sample Business Metadata excel is shown in Figure 31:

A B c D E G | -
1 Derived Entity Code short Description Source Ty ate| Materialised View | Dataset Code Dataset Name Selected Metadai
1236| DERBS10 DE -Fund Exposures for Rep line DE -Fund Exposures for Rep line Dataset |V v DSRESI0 DS - Fund Exposures for Rep line
1237
1238 o ity Code
1239 Eop Balance RCY
1240 | DERBS08 [DE-Fnd Expsrs-briwrs excdng 1 prcnt-bnks netwith |DE-Fnd Expsrs-briwrs excdng 1 prent-onks netwith Dataset |V v DSRBS08 [DS-Fnd excdng 1 prent of bkns ntwrth RAS Eop Balance RCY Borwerwise
1241 MGHT Eop Balance ROY Bormvenwis
1242
1243
1244
1245
1246 Calendar Date
1247 Run Description
1248 0rg Structure Entity Code
1249 | DERBS1E DE-2 Pront of Total Fnd Expsrs DE-1 Prent of Total Fnd Expars Dataset |V v DsRESZ7 |DE-L Prcnt of Total Fd Expsis g < Entity Cade
1250
1251
1252
1253
1254
1255
1256
1257 | DERBS002 DE - Asstes of bank Reported in Bal Sheet DE - Asstes of bank Reported in Bal Sheet Dataset |V v DSRESIO0 [DS - Fund Exposures By Rep e <
1258 Run Description
1259 01g Structure Entity Code
1260 Mngmt EQP B3l RCY incld Goodwill (=]
1261 Mngmt EOP 831 RCY excld intangibli
1262 DERBS003 DE - Reg Capital Summary Under RCA DE - Reg Capital Summary under RCA Dataset |V v DSRESIT  |DS- Reg Capital Summary Under RCA Calendar Date
1263 Run Description
1264 0rg Structure Entity Code
1265 ulatory adjustmen
1266 s
1267
1268|DERBS002 DE - Expsrs-Stndrd and rid at Hidle rate DE - Expsr=-Stndrd and rid at Hidle rate Dataset |V v DSRESIZ [0S - Expsrs-Smdrd and rid at Frdle rate
1269
1270 cture Entity Code
1271 Regulatory Credit Status Code
W 4+ W[ HierarchiesBI . Base Measures ,/ Datasets | Derived Entity  Busess Process Aliss ~ Report Dependencies . £J [ = 3

Figure 31: Business Metadata

5. By referring to Business Metadata, you can get complete information on Derived Entity such as
dataset, Fact tables, measures, hierarchies defined under particular Derived Entity.

240| DERBS0R
241
242
243
244
245
246
247
1248

1
1
1
1
1
1
1
1

DE-Fnd Expsrs-briwrs excdng 1 prent-bnks netwrth

DE-Fnd Expsrs-brrwrs excdng 1 prent-bnks netwrth

IDS-Fnd excdng 1 prent of bkns ntwrth

RAS Eop Balance RCY Borwerwise

MGMT Eop Balance RCY Borrwerwise

Regulatory roup Borrower Code

Rezulatory Group Borrower Name

Regulatory Preduct Type Code Levell

SLR Eligible security Flag

Calendar Date

Run Description

Org Structure Entity Code

Figure 32: Business Metadata

The Dataset ANSI Joins provide valuable information on how various entities are joined/linked together.
By executing these Joins, you can confirm if data is available for given filters and conditions. If data is
fetched using Dataset Joins and Data Lineage does not show data, you must log a Bug / Service Request
with Oracle Support Services.
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